Sales Report by Report Date

COMMON B TIPS
NJ DIVISION OF INVESTMENT

FUND: — NJBQ STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Sti Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
FIXED INCOME
US DOLLAR
912828FL9 TSY INFL IX N/B 2.5% 15 Jul 2016 29 Jul 2011 CANCEL UBS SECURITIES LLC USD/FED
-55,919,500.000 1.000000 Local 116.268732 -53,184.31 0.00 0.00 -65,016,893.66
-50,000,000.000 Base 116.268732 -53,184.31 0.00 0.00 -65,016,893.66
29 Jul 2011 CANCEL UBS SECURITIES LLC USD/FED
-55,919,500.000 1.000000 Local 116.268732 -53,184.31 0.00 0.00 -65,016,893.66
-50,000,000.000 Base 116.268732 -53,184.31 0.00 0.00 -65,016,893.66
29 Jul 2011 CANCEL UBS SECURITIES LLC USD/FED
-55,945,000.000 1.000000 Local 116.195312 -64,610.39 0.00 0.00 -65,005,467.58
-50,000,000.000 Base 116.195312 -64,610.39 0.00 0.00 -65,005,467.58
29 Jul 2011 UBS SECURITIES LLC USD/FED
55,945,000.000 1.000000 Local 116.215736 53,184.31 0.00 0.00 65,016,893.66
50,000,000.000 Base 116.215736 53,184.31 0.00 0.00 65,016,893.66
29 Jul 2011 CANCEL UBS SECURITIES LLC USD/FED
-55,945,000.000 1.000000 Local 116.215736 -53,184.31 0.00 0.00 -65,016,893.66
-50,000,000.000 Base 116.215736 -53,184.31 0.00 0.00 -65,016,893.66
29 Jul 2011 01 Aug 2011 UBS SECURITIES LLC UsSD/DTC
55,945,000.000 1.000000 Local 116.195312 64,610.39 0.00 0.00 65,005,467.58
50,000,000.000 Base 116.195312 64,610.39 0.00 0.00 65,005,467.58
29 Jul 2011 01 Aug 2011 UBS SECURITIES LLC USD/FED
55,945,000.000 1.000000 Local 116.195312 64,610.39 0.00 0.00 65,005,467.58
50,000,000.000 Base 116.195312 64,610.39 0.00 0.00 65,005,467.58
29 Jul 2011 01 Aug 2011 UBS SECURITIES LLC USD/FED
55,945,000.000 1.000000 Local 116.195312 64,610.39 0.00 0.00 65,005,467.58
50,000,000.000 Base 116.195312 64,610.39 0.00 0.00 65,005,467.58
912828FL9 Total
51,000.000 Local 22,852.16 0.00 0.00 -22,852.16
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Sales Report by Report Date

NJ DIVISION OF INVESTMENT

COMMON B TIPS

FUND: — NJBQ STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face

Base 22,852.16 0.00 0.00 -22,852.16

912828NM8 TSY INFL IX N/B 1.25% 15 Jul 2020 01 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/FED
51,802,000.000 1.000000 Local 110.068145 33,432.64 0.00 0.00 57,017,500.43
50,000,000.000 Base 110.068145 33,432.64 0.00 0.00 57,017,500.43

01 Aug 2011 CANCEL DEUTSCHE BANK SECURITIES INC USD/FED
-51,802,000.000 1.000000 Local 110.068145 -33,432.64 0.00 0.00 -57,017,500.43
-50,000,000.000 Base 110.068145 -33,432.64 0.00 0.00 -57,017,500.43

01 Aug 2011 03 Aug 2011 UBS SECURITIES LLC USD/FED
51,803,000.000 1.000000 Local 110.062500 33,432.64 0.00 0.00 57,015,676.88
50,000,000.000 Base 110.062500 33,432.64 0.00 0.00 57,015,676.88

09 Aug 2011 UBS SECURITIES LLC USD/FED
51,790,000.000 1.000000 Local 111.640625 45,738.45 0.00 0.00 57,818,679.69
50,000,000.000 Base 111.640625 45,738.45 0.00 0.00 57,818,679.69

09 Aug 2011 CANCEL UBS SECURITIES LLC USD/FED
-51,790,000.000 1.000000 Local 111.640625 -45,738.45 0.00 0.00 -57,818,679.69
-50,000,000.000 Base 111.640625 -45,738.45 0.00 0.00 -57,818,679.69

09 Aug 2011 UBS SECURITIES LLC USD/FED
51,790,000.000 1.000000 Local 111.531250 45,738.45 0.00 0.00 57,762,034.38
50,000,000.000 Base 111.531250 45,738.45 0.00 0.00 57,762,034.38

09 Aug 2011 CANCEL UBS SECURITIES LLC USD/FED
-51,790,000.000 1.000000 Local 111.531250 -45,738.45 0.00 0.00 -57,762,034.38
-50,000,000.000 Base 111.531250 -45,738.45 0.00 0.00 -57,762,034.38

10 Aug 2011 11 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
51,788,500.000 1.000000 Local 114.625000 47,496.25 0.00 0.00 59,362,568.13
50,000,000.000 Base 114.625000 47,496.25 0.00 0.00 59,362,568.13

10 Aug 2011 11 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
51,788,500.000 1.000000 Local 114.625000 47,496.25 0.00 0.00 59,362,568.13
50,000,000.000 Base 114.625000 47,496.25 0.00 0.00 59,362,568.13

Page 2

Books Closed

Prepared by State Street




COMMON B TIPS

Sales Report by Report Date
NJ DIVISION OF INVESTMENT

FUND: — NJBQ STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
09 Aug 2011 11 Aug 2011 UBS SECURITIES LLC USD/FED
51,788,500.000 1.000000 Local 112.625000 47,496.25 0.00 0.00 58,326,798.13
50,000,000.000 Base 112.625000 47,496.25 0.00 0.00 58,326,798.13
09 Aug 2011 11 Aug 2011 UBS SECURITIES LLC USD/FED
51,788,500.000 1.000000 Local 112.625000 47,496.25 0.00 0.00 58,326,798.13
50,000,000.000 Base 112.625000 47,496.25 0.00 0.00 58,326,798.13
09 Aug 2011 11 Aug 2011 UBS SECURITIES LLC USD/FED
51,788,500.000 1.000000 Local 112.625000 47,496.25 0.00 0.00 58,326,798.13
50,000,000.000 Base 112.625000 47,496.25 0.00 0.00 58,326,798.13
09 Aug 2011 11 Aug 2011 UBS SECURITIES LLC USD/FED
51,788,500.000 1.000000 Local 112.625000 47,496.25 0.00 0.00 58,326,798.13
50,000,000.000 Base 112.625000 47,496.25 0.00 0.00 58,326,798.13
01 Aug 2011 03 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/FED
51,803,000.000 1.000000 Local 110.066020 33,432.64 0.00 0.00 57,017,500.43
50,000,000.000 Base 110.066020 33,432.64 0.00 0.00 57,017,500.43
09 Aug 2011 10 Aug 2011 UBS SECURITIES LLC USD/FED
51,790,000.000 1.000000 Local 111.640625 45,738.45 0.00 0.00 57,818,679.69
50,000,000.000 Base 111.640625 45,738.45 0.00 0.00 57,818,679.69
09 Aug 2011 10 Aug 2011 UBS SECURITIES LLC USD/FED
51,790,000.000 1.000000 Local 111.531250 45,738.45 0.00 0.00 57,762,034.38
50,000,000.000 Base 111.531250 45,738.45 0.00 0.00 57,762,034.38
912828NM8 Total
517,917,000.000 Local 443,319.68 0.00 0.00 581,646,220.16
500,000,000.000 Base 443,319.68 0.00 0.00 581,646,220.16
912828PP9 TSY INFL IX N/B 1.125% 15 Jan 2021 04 Aug 2011 UBS SECURITIES LLC USD/FED
50,000,000.000 1.000000 Local 111.899592 33,152.68 0.00 0.00 55,949,795.94
50,000,000.000 Base 111.899592 33,152.68 0.00 0.00 55,949,795.94
04 Aug 2011 CANCEL UBS SECURITIES LLC USD/FED
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Sales Report by Report Date

COMMON B TIPS

NJ DIVISION OF INVESTMENT

FUND: — NJBQ STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Sti Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
-50,000,000.000 1.000000 Local 111.899592 -33,152.68 0.00 0.00 -55,949,795.94
-50,000,000.000 Base 111.899592 -33,152.68 0.00 0.00 -55,949,795.94
04 Aug 2011 UBS SECURITIES LLC USD/FED
50,000,000.000 1.000000 Local 112.344607 37,885.11 0.00 0.00 56,172,303.28
50,000,000.000 Base 112.344607 37,885.11 0.00 0.00 56,172,303.28
04 Aug 2011 CANCEL UBS SECURITIES LLC USD/FED
-50,000,000.000 1.000000 Local 112.344607 -37,885.11 0.00 0.00 -56,172,303.28
-50,000,000.000 Base 112.344607 -37,885.11 0.00 0.00 -56,172,303.28
10 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
51,630,500.000 1.000000 Local 112.312500 42,616.21 0.00 0.00 57,987,505.31
50,000,000.000 Base 112.312500 42,616.21 0.00 0.00 57,987,505.31
10 Aug 2011 CANCEL BARCLAYS CAPITAL INC. USD/FED
-51,630,500.000 1.000000 Local 112.312500 -42,616.21 0.00 0.00 -57,987,505.31
-50,000,000.000 Base 112.312500 -42,616.21 0.00 0.00 -57,987,505.31
10 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
51,630,500.000 1.000000 Local 112.312500 42,616.21 0.00 0.00 57,987,505.31
50,000,000.000 Base 112.312500 42,616.21 0.00 0.00 57,987,505.31
10 Aug 2011 CANCEL BARCLAYS CAPITAL INC. USD/FED
-51,630,500.000 1.000000 Local 112.312500 -42,616.21 0.00 0.00 -57,987,505.31
-50,000,000.000 Base 112.312500 -42,616.21 0.00 0.00 -57,987,505.31
04 Aug 2011 UBS SECURITIES LLC USD/FED
51,636,000.000 1.000000 Local 108.785156 37,885.11 0.00 0.00 56,172,303.28
50,000,000.000 Base 108.785156 37,885.11 0.00 0.00 56,172,303.28
04 Aug 2011 CANCEL UBS SECURITIES LLC USD/FED
-51,636,000.000 1.000000 Local 108.785156 -37,885.11 0.00 0.00 -56,172,303.28
-50,000,000.000 Base 108.785156 -37,885.11 0.00 0.00 -56,172,303.28
04 Aug 2011 05 Aug 2011 UBS SECURITIES LLC USD/FED
51,641,000.000 1.000000 Local 108.343750 33,152.68 0.00 0.00 55,949,795.94
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Sales Report by Report Date

August 1, 2011 to August 31, 2011

COMMON B TIPS
NJ DIVISION OF INVESTMENT

FUND: NJBQ

View Date: ~ September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
50,000,000.000 Base 108.343750 33,152.68 0.00 0.00 55,949,795.94
04 Aug 2011 08 Aug 2011 UBS SECURITIES LLC USD/FED
51,636,000.000 1.000000 Local 108.785156 37,885.11 0.00 0.00 56,172,303.28
50,000,000.000 Base 108.785156 37,885.11 0.00 0.00 56,172,303.28
10 Aug 2011 11 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
51,630,500.000 1.000000 Local 112.312499 42,616.21 0.00 0.00 57,987,505.31
50,000,000.000 Base 112.312499 42,616.21 0.00 0.00 57,987,505.31
10 Aug 2011 11 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
51,630,500.000 1.000000 Local 112.312499 42,616.21 0.00 0.00 57,987,505.31
50,000,000.000 Base 112.312499 42,616.21 0.00 0.00 57,987,505.31
912828PP9 Total
206,538,000.000 Local 156,270.21 0.00 0.00 228,097,109.84
200,000,000.000 Base 156,270.21 0.00 0.00 228,097,109.84
US DOLLAR Total
724,506,000.000 Local 622,442.05 0.00 0.00 809,720,477.84
700,000,000.000 Base 622,442.05 0.00 0.00 809,720,477.84
FIXED INCOME Total
724,506,000.000
700,000,000.000 Base 622,442.05 0.00 0.00 809,720,477.84
SALES Total
724,506,000.000
700,000,000.000 Base 622,442.05 0.00 0.00 809,720,477.84
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Purchase Report by Report Date COMMON B BANK LOAN FUNDS
NJ DIVISION OF INVESTMENT

FUND:  NJBX STATE STREET.

August 1, 2011 to August 31, 2011 View Date: ~ September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

EQUITY
US DOLLAR
ACI00P645 TPG SPECIALITY LENDING INC TSL LIMITED PARTNERSHIP 12 Aug 2011 12 Aug 2011 CAPITAL CALL USD/OTH
15,982,095.000 1.000000 Local 1.000000 0.00 0.00 0.00 15,982,095.00
Base 1.000000 0.00 0.00 0.00 15,982,095.00

US DOLLAR Total

15,982,095.000 Local 0.00 0.00 0.00 15,982,095.00
Base 0.00 0.00 0.00 15,982,095.00
EQUITY Total
15,982,095.000
Base 0.00 0.00 0.00 15,982,095.00
PURCHASE Total
15,982,095.000
Base 0.00 0.00 0.00 15,982,095.00
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Purchase Report by Report Date

COMMON B HIGH GRADE
NJ DIVISION OF INVESTMENT

FUND: ~ NJBY STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
FIXED INCOME
US DOLLAR
025816AY5 AMERICAN EXPRESS CO 7% 19 Mar 2018 11 Aug 2011 GOLDMAN SACHS + CO USD/DTC
10,000,000.000 1.000000 Local 120.499000 285,833.33 0.00 0.00 12,049,900.00
Base 120.499000 285,833.33 0.00 0.00 12,049,900.00
11 Aug 2011 CANCEL GOLDMAN SACHS + CO USD/DTC
-10,000,000.000 1.000000 Local 120.499000 -285,833.33 0.00 0.00 -12,049,900.00
Base 120.499000 -285,833.33 0.00 0.00 -12,049,900.00
025816AY5 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
057224BA4 BAKER HUGHES INC 3.2% 15 Aug 2021 10 Aug 2011 17 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
20,000,000.000 1.000000 Local 99.796000 0.00 0.00 0.00 19,959,200.00
Base 99.796000 0.00 0.00 0.00 19,959,200.00
12189TAZ7 BURLINGTON NORTHN SANTA FE COR 6.15% 01 May 2037 30 Aug 2011 OPEN GOLDMAN SACHS + CO USD/DTC
10,000,000.000 1.000000 Local 114.800000 206,708.33 0.00 0.00 11,480,000.00
Base 114.800000 206,708.33 0.00 0.00 11,480,000.00
126408GK3 CSX CORP 6.15% 01 May 2037 05 Aug 2011 10 Aug 2011 MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC
7,525,000.000 1.000000 Local 117.602000 127,266.56 0.00 0.00 8,849,550.50
Base 117.602000 127,266.56 0.00 0.00 8,849,550.50
14912L4X6 CATERPILLAR FINANCIAL SE 2.05% 01 Aug 2016 19 Aug 2011 24 Aug 2011 CANTOR FITZGERALD & CO USb/DTC
10,000,000.000 1.000000 Local 101.081000 14,236.11 0.00 0.00 10,108,100.00
Base 101.081000 14,236.11 0.00 0.00 10,108,100.00
166754AJ0 CHEVRON PHILLIPS CHEM CO 4.75% 01 Feb 2021 30 Aug 2011 OPEN KEYBANC CAPITAL MARKETS INC USD/DTC
2,000,000.000 1.000000 Local 105.676000 8,180.56 0.00 0.00 2,113,520.00
Base 105.676000 8,180.56 0.00 0.00 2,113,520.00
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Purchase Report by Report Date

COMMON B HIGH GRADE
NJ DIVISION OF INVESTMENT

FUND: ~ NJBY STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
186108CF1 CLEVELAND ELEC ILLUM CO 5.7% 01 Apr 2017 25 Aug 2011 30 Aug 2011 WELLS FARGO SECURITIES LLC USD/DTC
7,350,000.000 1.000000 Local 112.366000 173,398.75 0.00 0.00 8,258,901.00
Base 112.366000 173,398.75 0.00 0.00 8,258,901.00
191216AS9 COCA COLA CO/THE 1.8% 01 Sep 2016 03 Aug 2011 10 Aug 2011 BNP PARIBAS SECURITIES CORP./FIXED uUSb/DTC
25,000,000.000 1.000000 Local 99.980000 0.00 0.00 0.00 24,995,000.00
Base 99.980000 0.00 0.00 0.00 24,995,000.00
191216AT7 COCA COLA CO/THE 3.3% 01 Sep 2021 03 Aug 2011 10 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
20,000,000.000 1.000000 Local 99.913000 0.00 0.00 0.00 19,982,600.00
Base 99.913000 0.00 0.00 0.00 19,982,600.00
20030NAR2 COMCAST CORP NEW 5.875% 15 Feb 2018 11 Aug 2011 16 Aug 2011 MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC
10,000,000.000 1.000000 Local 117.937000 1,631.94 0.00 0.00 11,793,700.00
Base 117.937000 1,631.94 0.00 0.00 11,793,700.00
20030NBA8 COMCAST CORP 5.15% 01 Mar 2020 11 Aug 2011 MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC
10,000,000.000 1.000000 Local 117.937000 1,631.94 0.00 0.00 11,793,700.00
Base 117.937000 1,631.94 0.00 0.00 11,793,700.00
11 Aug 2011 CANCEL MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC
-10,000,000.000 1.000000 Local 117.937000 -1,631.94 0.00 0.00 -11,793,700.00
Base 117.937000 -1,631.94 0.00 0.00 -11,793,700.00
20030NBAS8 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
202795HZ6 COMMONWEALTH EDISON CO 3.4% 01 Sep 2021 30 Aug 2011 OPEN US BANCORP INVESTMENTS INC USD/DTC
15,000,000.000 1.000000 Local 99.967000 0.00 0.00 0.00 14,995,050.00
Base 99.967000 0.00 0.00 0.00 14,995,050.00
249030AB3 DENTSPLY INTERNATIONAL 2.75% 15 Aug 2016 16 Aug 2011 23 Aug 2011 MORGAN STANLEY CO INCORPORATED USD/DTC
10,000,000.000 1.000000 Local 99.857000 0.00 0.00 0.00 9,985,700.00
Base 99.857000 0.00 0.00 0.00 9,985,700.00
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COMMON B HIGH GRADE
NJ DIVISION OF INVESTMENT

FUND: NJBY
September 15, 2011

Purchase Report by Report Date
STATE STREET.

August 1, 2011 to August 31, 2011 View Date:

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

25468PCN4 WALT DISNEY COMPANY/THE 2.75% 16 Aug 2021 17 Aug 2011 22 Aug 2011 GOLDMAN SACHS + CO uUSD/DTC
35,000,000.000 1.000000 Local 98.717000 0.00 0.00 0.00 34,550,950.00
Base 98.717000 0.00 0.00 0.00 34,550,950.00

25746UBMO DOMINION RESOURCES INC 4.9% 01 Aug 2041 02 Aug 2011 05 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
7,000,000.000 1.000000 Local 98.471000 0.00 0.00 0.00 6,892,970.00
Base 98.471000 0.00 0.00 0.00 6,892,970.00

4581X0BR8 INTER AMERICAN DEVEL BK 1.75% 24 Aug 2018 17 Aug 2011 24 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
50,000,000.000 1.000000 Local 99.856000 0.00 0.00 0.00 49,928,000.00
Base 99.856000 0.00 0.00 0.00 49,928,000.00

17 Aug 2011 24 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC
25,000,000.000 1.000000 Local 99.856000 0.00 0.00 0.00 24,964,000.00
Base 99.856000 0.00 0.00 0.00 24,964,000.00

4581X0BRS Total

75,000,000.000 Local 0.00 0.00 0.00 74,892,000.00
Base 0.00 0.00 0.00 74,892,000.00

459058BS1 INTL BANK RECON + DEVELOP 1% 15 Sep 2016 16 Aug 2011 24 Aug 2011 HSBC SECURITIES INC. USD/FED
30,000,000.000 1.000000 Local 99.084000 0.00 0.00 0.00 29,725,200.00
Base 99.084000 0.00 0.00 0.00 29,725,200.00

465139DG5 AID ISRAEL 0% 15 Sep 2018 05 Aug 2011 08 Aug 2011 MESIROW +COMPANY (CHICAGO SETTLEMEN USD/FED
39,000,000.000 1.000000 Local 84.323000 0.00 0.00 0.00 32,885,970.00
Base 84.323000 0.00 0.00 0.00 32,885,970.00

465139DR1 AID ISRAEL 0.01% 15 Mar 2023 11 Aug 2011 16 Aug 2011 MESIROW +COMPANY (CHICAGO SETTLEMEN USD/DTC
19,000,000.000 1.000000 Local 67.407000 0.00 0.00 0.00 12,807,330.00
Base 67.407000 0.00 0.00 0.00 12,807,330.00

46513EGVS AID ISRAEL 5.5% 04 Dec 2023 09 Aug 2011 12 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
50,000,000.000 1.000000 Local 122.128000 519,444.44 0.00 0.00 61,064,000.00
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COMMON B HIGH GRADE
NJ DIVISION OF INVESTMENT

FUND: NJBY
September 15, 2011

Purchase Report by Report Date
STATE STREET.

August 1, 2011 to August 31, 2011 View Date:

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

Base 122.128000 519,444 .44 0.00 0.00 61,064,000.00

46513EJX1 AID ISRAEL 5.5% 26 Apr 2024 11 Aug 2011 16 Aug 2011 BARCLAYS CAPITAL INC. uUSD/DTC
64,000,000.000 1.000000 Local 125.107000 1,075,555.56 0.00 0.00 80,068,480.00
Base 125.107000 1,075,555.56 0.00 0.00 80,068,480.00

494550BJ4 KINDER MORGAN ENER PART 4.15% 01 Mar 2022 03 Aug 2011 17 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
15,000,000.000 1.000000 Local 99.914000 0.00 0.00 0.00 14,987,100.00
Base 99.914000 0.00 0.00 0.00 14,987,100.00

55907RAA6 MAGELLAN MIDSTREAM PARTN 4.25% 01 Feb 2021 17 Aug 2011 24 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
7,000,000.000 1.000000 Local 104.094000 19,006.94 0.00 0.00 7,286,580.00
Base 104.094000 19,006.94 0.00 0.00 7,286,580.00

665859AM6 NORTHERN TRUST CORP 3.375% 23 Aug 2021 17 Aug 2011 22 Aug 2011 MORGAN STANLEY CO INCORPORATED uUSb/DTC
15,000,000.000 1.000000 Local 99.563000 0.00 0.00 0.00 14,934,450.00
Base 99.563000 0.00 0.00 0.00 14,934,450.00

674599CC7 OCCIDENTAL PETE CORP 3.125% 15 Feb 2022 15 Aug 2011 18 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
15,000,000.000 1.000000 Local 98.093000 0.00 0.00 0.00 14,713,950.00
Base 98.093000 0.00 0.00 0.00 14,713,950.00

69351UAP8 PPL ELECTRIC UTILITIES 3% 15 Sep 2021 18 Aug 2011 23 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
10,000,000.000 1.000000 Local 99.191000 0.00 0.00 0.00 9,919,100.00
Base 99.191000 0.00 0.00 0.00 9,919,100.00

713448BW7 PEPSICO INC 3% 25 Aug 2021 22 Aug 2011 29 Aug 2011 MORGAN STANLEY CO INCORPORATED uUSD/DTC
35,000,000.000 1.000000 Local 99.393000 0.00 0.00 0.00 34,787,550.00
Base 99.393000 0.00 0.00 0.00 34,787,550.00

74005PAZ7 PRAXAIR INC 3% 01 Sep 2021 31 Aug 2011 OPEN CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC
15,000,000.000 1.000000 Local 99.173000 0.00 0.00 0.00 14,875,950.00
Base 99.173000 0.00 0.00 0.00 14,875,950.00

742718DV8 PROCTER + GAMBLE CO 1.45% 15 Aug 2016 10 Aug 2011 15 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
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35,000,000.000 1.000000 Local 99.196000 0.00 0.00 0.00 34,718,600.00
Base 99.196000 0.00 0.00 0.00 34,718,600.00

744448CE9 PUBLIC SERVICE COLORADO 4.75% 15 Aug 2041 02 Aug 2011 09 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC
4,000,000.000 1.000000 Local 99.618000 0.00 0.00 0.00 3,984,720.00
Base 99.618000 0.00 0.00 0.00 3,984,720.00

748149AF8 PROVINCE OF QUEBEC 2.75% 25 Aug 2021 18 Aug 2011 25 Aug 2011 BANK OF AMERICA SECURITIES LLC uUSD/DTC
50,000,000.000 1.000000 Local 99.610000 0.00 0.00 0.00 49,805,000.00
Base 99.610000 0.00 0.00 0.00 49,805,000.00

18 Aug 2011 25 Aug 2011 BANK OF AMERICA SECURITIES LLC uUSb/DTC
25,000,000.000 1.000000 Local 99.610000 0.00 0.00 0.00 24,902,500.00
Base 99.610000 0.00 0.00 0.00 24,902,500.00

31 Aug 2011 OPEN SUSQUEHANNA FINANCIAL GROUP INC uUSD/DTC
5,000,000.000 1.000000 Local 98.470000 4,201.39 0.00 0.00 4,923,500.00
Base 98.470000 4,201.39 0.00 0.00 4,923,500.00

748149AF8 Total

80,000,000.000 Local 4,201.39 0.00 0.00 79,631,000.00
Base 4,201.39 0.00 0.00 79,631,000.00

796269VA3 SAN ANTONIO TX INDEP SCH DIST 4.006% 15 Aug 2028 24 Aug 2011 30 Aug 2011 RBC CAPITAL MARKETS uUSb/DTC
5,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

797440BN3 SANDIEGO G +E 15 Aug 2021 15 Aug 2011 18 Aug 2011 UBS SECURITIES LLC USb/DTC
5,000,000.000 1.000000 Local 99.487000 0.00 0.00 0.00 4,974,350.00
Base 99.487000 0.00 0.00 0.00 4,974,350.00

842587CH8 SOUTHERN CO 1.95% 01 Sep 2016 16 Aug 2011 WELLS FARGO SECURITIES LLC USD/DTC
5,000,000.000 1.000000 Local 99.840000 0.00 0.00 0.00 4,992,000.00
Base 99.840000 0.00 0.00 0.00 4,992,000.00

16 Aug 2011 CANCEL WELLS FARGO SECURITIES LLC USD/DTC
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-5,000,000.000 1.000000 Local 99.840000 0.00 0.00 0.00 -4,992,000.00
Base 99.840000 0.00 0.00 0.00 -4,992,000.00

16 Aug 2011 TOUSSAINTCAPITAL MARKETS USD/DTC
5,000,000.000 1.000000 Local 99.840000 0.00 0.00 0.00 4,992,000.00
Base 99.840000 0.00 0.00 0.00 4,992,000.00

16 Aug 2011 CANCEL TOUSSAINTCAPITAL MARKETS USD/DTC
-5,000,000.000 1.000000 Local 99.840000 0.00 0.00 0.00 -4,992,000.00
Base 99.840000 0.00 0.00 0.00 -4,992,000.00

16 Aug 2011 23 Aug 2011 WELLS FARGO SECURITIES LLC USD/DTC
5,000,000.000 1.000000 Local 99.848000 0.00 0.00 0.00 4,992,400.00
Base 99.848000 0.00 0.00 0.00 4,992,400.00

16 Aug 2011 23 Aug 2011 TOUSSAINTCAPITAL MARKETS USD/DTC
5,000,000.000 1.000000 Local 99.848000 0.00 0.00 0.00 4,992,400.00
Base 99.848000 0.00 0.00 0.00 4,992,400.00

842587CH8 Total

10,000,000.000 Local 0.00 0.00 0.00 9,984,800.00
Base 0.00 0.00 0.00 9,984,800.00

883556AZ5 THERMO FISHER SCIENTIFIC 3.6% 15 Aug 2021 09 Aug 2011 16 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
15,000,000.000 1.000000 Local 99.809000 0.00 0.00 0.00 14,971,350.00
Base 99.809000 0.00 0.00 0.00 14,971,350.00

883556BA9 THERMO FISHER SCIENTIFIC 2.25% 15 Aug 2016 09 Aug 2011 16 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
15,000,000.000 1.000000 Local 99.826000 0.00 0.00 0.00 14,973,900.00
Base 99.826000 0.00 0.00 0.00 14,973,900.00

907818CF3 UNION PAC CORP 6.625% 01 Feb 2029 10 Aug 2011 15 Aug 2011 MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC
4,000,000.000 1.000000 Local 124.938000 10,305.56 0.00 0.00 4,997,520.00
Base 124.938000 10,305.56 0.00 0.00 4,997,520.00

907818DJ4 UNION PAC CORP 4.75% 15 Sep 2041 04 Aug 2011 09 Aug 2011 BANK OF AMERICA SECURITIES LLC uUSD/DTC
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25,000,000.000 1.000000 Local 98.031000 0.00 0.00 0.00 24,507,750.00
Base 98.031000 0.00 0.00 0.00 24,507,750.00

911308AB0O UNITED PARCEL SVC AMER INC 1% 01 Apr 2030 10 Aug 2011 15 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
5,000,000.000 1.000000 Local 143.949000 155,868.06 0.00 0.00 7,197,450.00
Base 143.949000 155,868.06 0.00 0.00 7,197,450.00

913017BA6 UNITED TECHNOLOGIES CORP 7.5% 15 Sep 2029 22 Aug 2011 25 Aug 2011 FTN FINANCIAL USD/DTC
7,000,000.000 1.000000 Local 143.055000 233,333.33 0.00 0.00 10,013,850.00
Base 143.055000 233,333.33 0.00 0.00 10,013,850.00

918204AV0 V F CORP 3.5% 01 Sep 2021 17 Aug 2011 24 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
10,000,000.000 1.000000 Local 99.690000 0.00 0.00 0.00 9,969,000.00
Base 99.690000 0.00 0.00 0.00 9,969,000.00

94106LAX7 WASTE MANAGEMENT INC 2.6% 01 Sep 2016 24 Aug 2011 29 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
10,000,000.000 1.000000 Local 99.991000 0.00 0.00 0.00 9,999,100.00
Base 99.991000 0.00 0.00 0.00 9,999,100.00

US DOLLAR Total
797,875,000.000 Local 2,549,137.53 0.00 0.00 821,836,291.50
Base 2,549,137.53 0.00 0.00 821,836,291.50

FIXED INCOME Total

797,875,000.000
Base 2,549,137.53 0.00 0.00 821,836,291.50
PURCHASE Total
797,875,000.000
Base 2,549,137.53 0.00 0.00 821,836,291.50
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025816AY5 AMERICAN EXPRESS CO 7% 19 Mar 2018 11 Aug 2011 16 Aug 2011 GOLDMAN SACHS + CO uUSD/DTC
10,000,000.000 1.000000 Local 120.499000 285,833.33 0.00 0.00 12,049,900.00
Base 120.499000 285,833.33 0.00 0.00 12,049,900.00
060505CS1 BANK AMER CORP 5.625% 14 Oct 2016 02 Aug 2011 05 Aug 2011 MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC
15,000,000.000 1.000000 Local 107.012000 260,156.25 0.00 0.00 16,051,800.00
Base 107.012000 260,156.25 0.00 0.00 16,051,800.00
060505DH4 BANK OF AMERICA CORP 6% 01 Sep 2017 10 Aug 2011 15 Aug 2011 UBS SECURITIES LLC uUSb/DTC
5,000,000.000 1.000000 Local 103.119000 136,666.67 0.00 0.00 5,155,950.00
Base 103.119000 136,666.67 0.00 0.00 5,155,950.00
16 Aug 2011 19 Aug 2011 MITSUBISHI UFJ SECURITIES (USA), IN uUSD/DTC
15,000,000.000 1.000000 Local 101.480000 420,000.00 0.00 0.00 15,222,000.00
Base 101.480000 420,000.00 0.00 0.00 15,222,000.00
060505DH4 Total
20,000,000.000 Local 556,666.67 0.00 0.00 20,377,950.00
Base 556,666.67 0.00 0.00 20,377,950.00
126408GK3 CSX CORP 6.15% 01 May 2037 30 Aug 2011 OPEN GOLDMAN SACHS + CO USD/DTC
10,000,000.000 1.000000 Local 114.800000 206,708.33 0.00 0.00 11,480,000.00
Base 114.800000 206,708.33 0.00 0.00 11,480,000.00
491674BE6 KENTUCKY UTILITIES 3.25% 01 Nov 2020 02 Aug 2011 05 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
10,000,000.000 1.000000 Local 100.652000 84,861.11 0.00 0.00 10,065,200.00
Base 100.652000 84,861.11 0.00 0.00 10,065,200.00
744448CE9 PUBLIC SERVICE COLORADO 4.75% 15 Aug 2041 02 Aug 2011 09 Aug 2011 BNP PARIBAS SECURITIES CORP./FIXED USb/DTC
4,000,000.000 1.000000 Local 101.869000 0.00 0.00 0.00 4,074,760.00
Base 101.869000 0.00 0.00 0.00 4,074,760.00
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797440BN3 SANDIEGO G +E 3% 15 Aug 2021 17 Aug 2011 22 Aug 2011 FTN FINANCIAL USD/DTC
5,000,000.000 1.000000 Local 100.481000 1,666.67 0.00 0.00 5,024,050.00
Base 100.481000 1,666.67 0.00 0.00 5,024,050.00

US DOLLAR Total
74,000,000.000 Local 1,395,892.36 0.00 0.00 79,123,660.00
Base 1,395,892.36 0.00 0.00 79,123,660.00

FIXED INCOME Total

74,000,000.000
Base 1,395,892.36 0.00 0.00 79,123,660.00

SALES Total
74,000,000.000
Base 1,395,892.36 0.00 0.00 79,123,660.00
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CASH EQUIVALENTS
US DOLLAR
85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 01 Aug 2011 01 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
2,280.340 1.000000 Local 100.000000 0.00 0.00 2,280.34 2,280.34
Base 100.000000 0.00 0.00 2,280.34 2,280.34
85749P9B9 STATE STR INSTL LIQUID RESVS 0.083% 31 Dec 2099 25 Aug 2011 25 Aug 2011 STATE STREET BANK AND TRUST usb/CsSW
411,291.330 1.000000 Local 100.000000 0.00 0.00 0.00 411,291.33
Base 100.000000 0.00 0.00 0.00 411,291.33
85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
2,408.790 1.000000 Local 100.000000 0.00 0.00 0.00 2,408.79
Base 100.000000 0.00 0.00 0.00 2,408.79
85749P9B9 Total
415,980.460 Local 0.00 0.00 2,280.34 415,980.46
Base 0.00 0.00 2,280.34 415,980.46
US DOLLAR Total
415,980.460 Local 0.00 0.00 2,280.34 415,980.46
Base 0.00 0.00 2,280.34 415,980.46
CASH EQUIVALENTS Total
415,980.460
Base 0.00 0.00 2,280.34 415,980.46
FIXED INCOME
US DOLLAR
02005NAJ9 ALLY FINANCIAL INC 7.5% 15 Sep 2020 19 Aug 2011 24 Aug 2011 BANC OF AMERICA SECURITIES USD/DTC
700,000.000 1.000000 Local 96.250000 23,187.50 0.00 0.00 673,750.00
Base 96.250000 23,187.50 0.00 0.00 673,750.00
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085789AD7 BERRY PETROLEUM CO 10.25% 01 Jun 2014 03 Aug 2011 08 Aug 2011 BARCLAYS CAPITAL INC. uUSD/DTC
600,000.000 1.000000 Local 114.750000 11,445.83 0.00 0.00 688,500.00
Base 114.750000 11,445.83 0.00 0.00 688,500.00
090613AD2 BIOMET INC 10.375% 15 Oct 201 10 Aug 2011 15 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
50,000.000 1.000000 Local 104.500000 1,729.17 0.00 0.00 52,250.00
Base 104.500000 1,729.17 0.00 0.00 52,250.00
10 Aug 2011 15 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
200,000.000 1.000000 Local 104.625000 6,916.67 0.00 0.00 209,250.00
Base 104.625000 6,916.67 0.00 0.00 209,250.00
15 Aug 2011 18 Aug 2011 CITADEL DERIVATIVES GROUP LLC USD/DTC
50,000.000 1.000000 Local 105.875000 1,772.40 0.00 0.00 52,937.50
Base 105.875000 1,772.40 0.00 0.00 52,937.50
15 Aug 2011 18 Aug 2011 WELLS FARGO SECURITIES LLC USD/DTC
50,000.000 1.000000 Local 106.000000 1,772.40 0.00 0.00 53,000.00
Base 106.000000 1,772.40 0.00 0.00 53,000.00
30 Aug 2011 OPEN BANK OF AMERICA SECURITIES LLC USD/DTC
250,000.000 1.000000 Local 105.625000 9,870.66 0.00 0.00 264,062.50
Base 105.625000 9,870.66 0.00 0.00 264,062.50
090613AD2 Total
600,000.000 Local 22,061.30 0.00 0.00 631,500.00
Base 22,061.30 0.00 0.00 631,500.00
090613AEQ BIOMET INC 11.625% 15 Oct 201 09 Aug 2011 12 Aug 2011 BARCLAYS CAPITAL INC. USb/DTC
100,000.000 1.000000 Local 105.750000 3,778.13 0.00 0.00 105,750.00
Base 105.750000 3,778.13 0.00 0.00 105,750.00
09664PAA0Q BOART LONGYEAR MANAGEMENT 7% 01 Apr 2021 02 Aug 2011 05 Aug 2011 GOLDMAN SACHS + CO USD/DTC
335,000.000 1.000000 Local 102.750000 8,272.64 0.00 0.00 344,212.50
Base 102.750000 8,272.64 0.00 0.00 344,212.50
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107342AA5 BRESNAN BROADBAND HOLDIN 8% 15 Dec 2018 19 Aug 2011 24 Aug 2011 WELLS FARGO SECURITIES LLC USD/DTC
675,000.000 1.000000 Local 100.000000 10,350.00 0.00 0.00 675,000.00
Base 100.000000 10,350.00 0.00 0.00 675,000.00
12502CASO CCH Il LLC/CCH Il CAPITA 13.5% 30 Nov 2016 01 Aug 2011 04 Aug 2011 LAZARD CAPITAL MARKETS LLC uUSb/DTC
750,000.000 1.000000 Local 118.375000 47,531.25 0.00 0.00 887,812.50
Base 118.375000 47,531.25 0.00 0.00 887,812.50
12527GAB9 CF INDUSTRIES HOLDINGS | 7.125% 01 May 2020 09 Aug 2011 12 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
600,000.000 1.000000 Local 113.625000 11,993.75 0.00 0.00 681,750.00
Base 113.625000 11,993.75 0.00 0.00 681,750.00
147446AR9 CASE NEW HOLLAND INC 7.875% 01 Dec 2017 04 Aug 2011 10 Aug 2011 6 EXCHANGE OFFER (NON CASH) USD/DTC
780,000.000 1.000000 Local 111.625000 10,749.38 0.00 0.00 870,675.00
Base 111.625000 10,749.38 0.00 0.00 870,675.00
153527AG1 CENTRAL GARDEN + PET CO 8.25% 01 Mar 2018 26 Aug 2011 31 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
335,000.000 1.000000 Local 97.000000 13,818.75 0.00 0.00 324,950.00
Base 97.000000 13,818.75 0.00 0.00 324,950.00
15672WAA2 CEQUEL COM HLDG I/CAP CP 8.625% 15 Nov 2017 09 Aug 2011 12 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
125,000.000 1.000000 Local 96.875000 2,605.47 0.00 0.00 121,093.75
Base 96.875000 2,605.47 0.00 0.00 121,093.75
09 Aug 2011 12 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
100,000.000 1.000000 Local 97.500000 2,084.38 0.00 0.00 97,500.00
Base 97.500000 2,084.38 0.00 0.00 97,500.00
15672WAA2 Total
225,000.000 Local 4,689.85 0.00 0.00 218,593.75
Base 4,689.85 0.00 0.00 218,593.75
161175AG9 CHARTER COMMUNICATIONS OPER  10.875% 15 Sep 201 09 Aug 2011 12 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
400,000.000 1.000000 Local 107.000000 17,762.50 0.00 0.00 428,000.00
Base 107.000000 17,762.50 0.00 0.00 428,000.00
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18451QAC2 CLEAR CHANNEL WORLDWIDE 9.25% 15 Dec 2017 02 Aug 2011 05 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
500,000.000 1.000000 Local 107.500000 6,423.61 0.00 0.00 537,500.00
Base 107.500000 6,423.61 0.00 0.00 537,500.00

19190AAB3 COFFEYVILLE RESOURCES 10.875% 01 Apr 201 17 Aug 2011 22 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
600,000.000 1.000000 Local 111.000000 25,556.25 0.00 0.00 666,000.00
Base 111.000000 25,556.25 0.00 0.00 666,000.00

197677AD9 COLUMBIA /HCA HEALTHCARE CORP 7.19% 15 Nov 2015 08 Aug 2011 11 Aug 2011 GOLDMAN SACHS + CO uUSb/DTC
365,000.000 1.000000 Local 97.125000 6,269.28 0.00 0.00 354,506.25
Base 97.125000 6,269.28 0.00 0.00 354,506.25

11 Aug 2011 16 Aug 2011 GOLDMAN SACHS + CO uUSD/DTC
100,000.000 1.000000 Local 97.125000 1,817.47 0.00 0.00 97,125.00
Base 97.125000 1,817.47 0.00 0.00 97,125.00

197677AD9 Total

465,000.000 Local 8,086.75 0.00 0.00 451,631.25
Base 8,086.75 0.00 0.00 451,631.25

19767QAK1 COLUMBIA/HCA HEALTHCARE CORP 9% 15 Dec 2014 19 Aug 2011 24 Aug 2011 J.P. MORGAN CLEARING CORP. USD/DTC
200,000.000 1.000000 Local 102.850000 3,450.00 0.00 0.00 205,700.00
Base 102.850000 3,450.00 0.00 0.00 205,700.00

20605PAC5 CONCHO RESOURCES INC 6.5% 15 Jan 2022 03 Aug 2011 08 Aug 2011 BARCLAYS CAPITAL INC. uUSb/DTC
350,000.000 1.000000 Local 104.250000 4,739.58 0.00 0.00 364,875.00
Base 104.250000 4,739.58 0.00 0.00 364,875.00

20854PAF6 CONSOL ENERGY INC 8.25% 01 Apr 2020 31 Aug 2011 OPEN JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
1,000,000.000 1.000000 Local 108.000000 35,520.83 0.00 0.00 1,080,000.00
Base 108.000000 35,520.83 0.00 0.00 1,080,000.00

226566AK3 CRICKET COMMUNICATIONS 7.75% 15 May 2016 19 Aug 2011 24 Aug 2011 MORGAN STANLEY CO INCORPORATED USD/DTC
400,000.000 1.000000 Local 100.750000 8,525.00 0.00 0.00 403,000.00
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Base 100.750000 8,525.00 0.00 0.00 403,000.00

31 Aug 2011 OPEN CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
500,000.000 1.000000 Local 102.000000 11,947.92 0.00 0.00 510,000.00
Base 102.000000 11,947.92 0.00 0.00 510,000.00

226566AK3 Total

900,000.000 Local 20,472.92 0.00 0.00 913,000.00
Base 20,472.92 0.00 0.00 913,000.00

226566AM9 CRICKET COMMUNICATIONS | 7.75% 15 Oct 2020 19 Aug 2011 31 Aug 2011 7 MORGAN STANLEY CO INCORPORATED uUSb/DTC
650,000.000 1.000000 Local 87.500000 18,051.04 0.00 0.00 568,750.00
Base 87.500000 18,051.04 0.00 0.00 568,750.00

268520AC7 EH HOLDING CORP 7.625% 15 Jun 2021 19 Aug 2011 24 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
75,000.000 1.000000 Local 98.500000 1,318.49 0.00 0.00 73,875.00
Base 98.500000 1,318.49 0.00 0.00 73,875.00

30 Aug 2011 OPEN WELLS FARGO SECURITIES LLC USD/DTC
125,000.000 1.000000 Local 98.500000 2,409.29 0.00 0.00 123,125.00
Base 98.500000 2,409.29 0.00 0.00 123,125.00

268520AC7 Total

200,000.000 Local 3,727.78 0.00 0.00 197,000.00
Base 3,727.78 0.00 0.00 197,000.00

29264FAF3 ENDO PHARMACEUT HLDGS IN 7% 15 Jul 2019 19 Aug 2011 24 Aug 2011 BARCLAYS CAPITAL INC. USb/DTC
500,000.000 1.000000 Local 100.750000 7,388.89 0.00 0.00 503,750.00
Base 100.750000 7,388.89 0.00 0.00 503,750.00

292757AB7 ENERGYSOLUTIONS INC LLC 10.75% 15 Aug 2018 16 Aug 2011 19 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
600,000.000 1.000000 Local 103.500000 716.67 0.00 0.00 621,000.00
Base 103.500000 716.67 0.00 0.00 621,000.00

29444UAJ5 EQUINIX INC 8.125% 01 Mar 2018 19 Aug 2011 24 Aug 2011 BNP PARIBAS SECURITIES CORP./FIXED uUSD/DTC
500,000.000 1.000000 Local 105.250000 19,522.57 0.00 0.00 526,250.00
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Base 105.250000 19,622.57 0.00 0.00 526,250.00

29 Aug 2011 OPEN JPMORGAN SECURITIES INC USD/DTC
150,000.000 1.000000 Local 105.750000 0.00 0.00 0.00 158,625.00
Base 105.750000 0.00 0.00 0.00 158,625.00

29444UAJ5 Total

650,000.000 Local 19,522.57 0.00 0.00 684,875.00
Base 19,522.57 0.00 0.00 684,875.00

35687MAQO FREESCALE SEMICONDUCTOR 10.125% 15 Mar 201 18 Aug 2011 23 Aug 2011 UBS SECURITIES LLC USD/DTC
500,000.000 1.000000 Local 106.000000 22,218.75 0.00 0.00 530,000.00
Base 106.000000 22,218.75 0.00 0.00 530,000.00

19 Aug 2011 24 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
50,000.000 1.000000 Local 104.500000 2,235.94 0.00 0.00 52,250.00
Base 104.500000 2,235.94 0.00 0.00 52,250.00

30 Aug 2011 OPEN CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
75,000.000 1.000000 Local 106.250000 3,622.66 0.00 0.00 79,687.50
Base 106.250000 3,622.66 0.00 0.00 79,687.50

35687MAQO Total

625,000.000 Local 27,977.35 0.00 0.00 661,937.50
Base 27,977.35 0.00 0.00 661,937.50

404121AD7 HCA INC 7.5% 15 Feb 2022 15 Aug 2011 18 Aug 2011 WELLS FARGO SECURITIES LLC uUSD/DTC
85,000.000 1.000000 Local 99.000000 301.04 0.00 0.00 84,150.00
Base 99.000000 301.04 0.00 0.00 84,150.00

404303AB5 HSN INC 11.25% 01 Aug 2016 11 Aug 2011 16 Aug 2011 PERSHING LLC uUSD/DTC
385,000.000 1.000000 Local 109.500000 1,804.69 0.00 0.00 421,575.00
Base 109.500000 1,804.69 0.00 0.00 421,575.00

410345AG7 HANESBRANDS INC 6.375% 15 Dec 2020 09 Aug 2011 12 Aug 2011 PERSHING LLC USD/DTC
720,000.000 1.000000 Local 94.250000 7,267.50 0.00 0.00 678,600.00
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Base 94.250000 7,267.50 0.00 0.00 678,600.00

42330PAA5 HELIX ENERGY SOLUTIONS GROUP  9.5% 15 Jan 2016 03 Aug 2011 08 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC
350,000.000 1.000000 Local 105.000000 2,124.31 0.00 0.00 367,500.00
Base 105.000000 2,124.31 0.00 0.00 367,500.00

44890CAA2 HYVA GLOBAL BV 8.625% 24 Mar 2016 15 Aug 2011 18 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC
250,000.000 1.000000 Local 97.500000 8,625.00 0.00 0.00 243,750.00
Base 97.500000 8,625.00 0.00 0.00 243,750.00

458207AF4 INTELSAT JACKSON HLDGS LTD 9.5% 15 Jun 2016 19 Aug 2011 24 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
700,000.000 1.000000 Local 103.625000 12,745.83 0.00 0.00 725,375.00
Base 103.625000 12,745.83 0.00 0.00 725,375.00

29 Aug 2011 OPEN UBS SECURITIES LLC USD/DTC
100,000.000 1.000000 Local 103.750000 2,005.56 0.00 0.00 103,750.00
Base 103.750000 2,005.56 0.00 0.00 103,750.00

458207AF4 Total

800,000.000 Local 14,751.39 0.00 0.00 829,125.00
Base 14,751.39 0.00 0.00 829,125.00

45874QAB6 INTERLINE BRANDS INC 7% 15 Nov 2018 30 Aug 2011 OPEN WELLS FARGO SECURITIES LLC uUSD/DTC
170,000.000 1.000000 Local 99.250000 3,536.94 0.00 0.00 168,725.00
Base 99.250000 3,536.94 0.00 0.00 168,725.00

46284PAH7 IRON MOUNTAIN INC 8.75% 15 Jul 2018 29 Aug 2011 OPEN WELLS FARGO SECURITIES LLC USD/DTC
475,000.000 1.000000 Local 102.500000 5,310.76 0.00 0.00 486,875.00
Base 102.500000 5,310.76 0.00 0.00 486,875.00

466112AC3 JBS USA LLC/JBS USA FIN INC 11.625% 01 May 201 31 Aug 2011 OPEN WELLS FARGO SECURITIES LLC uUSb/DTC
500,000.000 1.000000 Local 112.000000 20,182.29 0.00 0.00 560,000.00
Base 112.000000 20,182.29 0.00 0.00 560,000.00

48283GAA9 KABEL BW ERSTE BETEILIGU 7.5% 15 Mar 2019 09 Aug 2011 12 Aug 2011 BNP PARIBAS SECURITIES CORP./FIXED uUSb/DTC
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500,000.000 1.000000 Local 98.500000 13,750.00 0.00 0.00 492,500.00
Base 98.500000 13,750.00 0.00 0.00 492,500.00

485161AJ2 KANSAS CITY SOUTHERN MEX 6.625% 15 Dec 2020 16 Aug 2011 JEFFERIES+ COMPANY INC uUSD/DTC
202,000.000 1.000000 Local 102.000000 2,379.11 0.00 0.00 206,040.00
Base 102.000000 2,379.11 0.00 0.00 206,040.00

16 Aug 2011 CANCEL JEFFERIES+ COMPANY INC uUSb/DTC
-202,000.000 1.000000 Local 102.000000 -2,379.11 0.00 0.00 -206,040.00
Base 102.000000 -2,379.11 0.00 0.00 -206,040.00

16 Aug 2011 JEFFERIESHIGH YIELD TRADING LLC uUSD/DTC
202,000.000 1.000000 Local 102.000000 2,379.11 0.00 0.00 206,040.00
Base 102.000000 2,379.11 0.00 0.00 206,040.00

16 Aug 2011 CANCEL JEFFERIESHIGH YIELD TRADING LLC uUSb/DTC
-202,000.000 1.000000 Local 102.000000 -2,379.11 0.00 0.00 -206,040.00
Base 102.000000 -2,379.11 0.00 0.00 -206,040.00

485161AJ2 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

485161AK9 KANSAS CITY SOUTHN DE MEXICO 6.625% 15 Dec 2020 16 Aug 2011 OPEN 20 JEFFERIES+ COMPANY INC USD/DTC
202,000.000 1.000000 Local 102.000000 2,379.11 0.00 0.00 206,040.00
Base 102.000000 2,379.11 0.00 0.00 206,040.00

485188AH9 KANSAS CITY SOUTHN RY CO 13% 15 Dec 2013 31 Aug 2011 OPEN MORGAN STANLEY CO INCORPORATED uUSD/DTC
520,000.000 1.000000 Local 115.114300 15,210.00 0.00 0.00 598,594.36
Base 115.114300 15,210.00 0.00 0.00 598,594.36

552078BB2 LYONDELL CHEMICAL CO 11% 01 May 2018 29 Aug 2011 OPEN BANK OF AMERICA SECURITIES LLC uUSD/DTC
500,000.000 1.000000 Local 110.500000 4,583.33 0.00 0.00 552,500.00
Base 110.500000 4,583.33 0.00 0.00 552,500.00

55303QAD2 MGM RESORTS INTERNATIONAL 9% 15 Mar 2020 09 Aug 2011 15 Aug 2011 3 BANK OF AMERICA SECURITIES LLC USD/DTC
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400,000.000 1.000000 Local 106.000000 14,700.00 0.00 0.00 424,000.00
Base 106.000000 14,700.00 0.00 0.00 424,000.00

19 Aug 2011 24 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
200,000.000 1.000000 Local 105.750000 7,950.00 0.00 0.00 211,500.00
Base 105.750000 7,950.00 0.00 0.00 211,500.00

55303QAD2 Total

600,000.000 Local 22,650.00 0.00 0.00 635,500.00
Base 22,650.00 0.00 0.00 635,500.00

56808RAD8 MARINA DISTRICT FINANCE 9.875% 15 Aug 2018 02 Aug 2011 09 Aug 2011 4 PERSHING LLC uUSb/DTC
100,000.000 1.000000 Local 102.000000 4,663.19 0.00 0.00 102,000.00
Base 102.000000 4,663.19 0.00 0.00 102,000.00

02 Aug 2011 09 Aug 2011 4 JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
75,000.000 1.000000 Local 102.000000 3,497.40 0.00 0.00 76,500.00
Base 102.000000 3,497.40 0.00 0.00 76,500.00

29 Aug 2011 OPEN JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
250,000.000 1.000000 Local 96.000000 1,097.22 0.00 0.00 240,000.00
Base 96.000000 1,097.22 0.00 0.00 240,000.00

56808RADS Total

425,000.000 Local 9,257.81 0.00 0.00 418,500.00
Base 9,257.81 0.00 0.00 418,500.00

628530AL1 MYLAN INC 7.875% 15 Jul 2020 10 Aug 2011 15 Aug 2011 BANK OF AMERICA SECURITIES LLC uUSD/DTC
500,000.000 1.000000 Local 105.750000 3,281.25 0.00 0.00 528,750.00
Base 105.750000 3,281.25 0.00 0.00 528,750.00

629377BQ4 NRG ENERGY INC 7.875% 15 May 2021 15 Aug 2011 18 Aug 2011 JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
400,000.000 1.000000 Local 96.000000 7,350.00 0.00 0.00 384,000.00
Base 96.000000 7,350.00 0.00 0.00 384,000.00

638671AK3 NATIONWIDE MUTUAL INSURA 9.375% 15 Aug 2039 30 Aug 2011 OPEN BANK OF AMERICA SECURITIES LLC USD/DTC
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750,000.000 1.000000 Local 121.855000 3,320.31 0.00 0.00 913,912.50
Base 121.855000 3,320.31 0.00 0.00 913,912.50

67021BAD1 NIl CAPITAL CORP 10% 15 Aug 2016 19 Aug 2011 24 Aug 2011 MORGAN STANLEY CO INCORPORATED uUSD/DTC
600,000.000 1.000000 Local 111.750000 1,500.00 0.00 0.00 670,500.00
Base 111.750000 1,500.00 0.00 0.00 670,500.00

67021BAE9 NIl CAPITAL CORP 7.625% 01 Apr 2021 19 Aug 2011 24 Aug 2011 MORGAN STANLEY CO INCORPORATED uUSD/DTC
350,000.000 1.000000 Local 103.500000 10,749.13 0.00 0.00 362,250.00
Base 103.500000 10,749.13 0.00 0.00 362,250.00

683797AB0 OPPENHEIMER HOLDINGS INC 8.75% 15 Apr 2018 30 Aug 2011 OPEN PERSHING LLC USD/DTC
250,000.000 1.000000 Local 100.000000 8,506.94 0.00 0.00 250,000.00
Base 100.000000 8,506.94 0.00 0.00 250,000.00

09 Aug 2011 10 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
350,000.000 1.000000 Local 104.500000 9,953.13 0.00 0.00 365,750.00
Base 104.500000 9,953.13 0.00 0.00 365,750.00

683797AB0 Total

600,000.000 Local 18,460.07 0.00 0.00 615,750.00
Base 18,460.07 0.00 0.00 615,750.00

718592AK4 PHILLIPS VAN HEUSEN 7.375% 15 May 2020 30 Aug 2011 OPEN BNP PARIBAS SECURITIES CORP./FIXED uUSD/DTC
1,000,000.000 1.000000 Local 105.000000 21,920.14 0.00 0.00 1,050,000.00
Base 105.000000 21,920.14 0.00 0.00 1,050,000.00

72347QAC7 PINNACLE FOODS FIN LLC 9.25% 01 Apr 2015 15 Aug 2011 18 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
500,000.000 1.000000 Local 101.250000 17,600.69 0.00 0.00 506,250.00
Base 101.250000 17,600.69 0.00 0.00 506,250.00

29 Aug 2011 OPEN WELLS FARGO SECURITIES LLC USD/DTC
100,000.000 1.000000 Local 101.250000 3,854.17 0.00 0.00 101,250.00
Base 101.250000 3,854.17 0.00 0.00 101,250.00

72347QACT7 Total
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600,000.000 Local 21,454.86 0.00 0.00 607,500.00
Base 21,454.86 0.00 0.00 607,500.00

74112BAE5 PRESTIGE BRANDS INC 8.25% 01 Apr 2018 23 Aug 2011 26 Aug 2011 PERSHING LLC USD/DTC
125,000.000 1.000000 Local 103.250000 4,153.65 0.00 0.00 129,062.50
Base 103.250000 4,153.65 0.00 0.00 129,062.50

T747262AA1 QVC INC 7.5% 01 Oct 2019 19 Aug 2011 24 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC
750,000.000 1.000000 Local 107.750000 22,343.75 0.00 0.00 808,125.00
Base 107.750000 22,343.75 0.00 0.00 808,125.00

74959HAA6 REYNOLDS GRP ISS/REYNOLD 7.875% 15 Aug 2019 29 Aug 2011 OPEN BANK OF AMERICA SECURITIES LLC uUSD/DTC
350,000.000 1.000000 Local 98.750000 1,684.38 0.00 0.00 345,625.00
Base 98.750000 1,684.38 0.00 0.00 345,625.00

74971XAB3 RRI ENERGY INC 7.625% 15 Jun 2014 29 Aug 2011 OPEN UBS SECURITIES LLC USD/DTC
1,000,000.000 1.000000 Local 100.500000 16,097.22 0.00 0.00 1,005,000.00
Base 100.500000 16,097.22 0.00 0.00 1,005,000.00

75886AAD0 REGENCY ENERGY PARTNERS LP 9.375% 01 Jun 2016 03 Aug 2011 08 Aug 2011 BARCLAYS CAPITAL INC. uUSb/DTC
650,000.000 1.000000 Local 112.000000 11,341.15 0.00 0.00 728,000.00
Base 112.000000 11,341.15 0.00 0.00 728,000.00

75886AAF5 REGENCY ENERGY PARTNERS 6.5% 15 Jul 2021 03 Aug 2011 08 Aug 2011 BARCLAYS CAPITAL INC. USb/DTC
350,000.000 1.000000 Local 104.250000 4,550.00 0.00 0.00 364,875.00
Base 104.250000 4,550.00 0.00 0.00 364,875.00

767754BX1 RITE AID CORP 9.75% 12 Jun 2016 30 Aug 2011 OPEN BANK OF AMERICA SECURITIES LLC USD/DTC
310,000.000 1.000000 Local 106.750000 14,021.04 0.00 0.00 330,925.00
Base 106.750000 14,021.04 0.00 0.00 330,925.00

80007PAH2 SANDRIGE ENERGY INC 9.875% 15 May 2016 31 Aug 2011 OPEN WELLS FARGO SECURITIES LLC uUSD/DTC
500,000.000 1.000000 Local 107.500000 15,223.96 0.00 0.00 537,500.00
Base 107.500000 15,223.96 0.00 0.00 537,500.00
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803071AA7 SAPPI PAPIER HOLDING GMBH 6.625% 15 Apr 2021 31 Aug 2011 OPEN JPMORGAN SECURITIES INC uUSb/DTC
250,000.000 1.000000 Local 87.000000 6,532.99 0.00 0.00 217,500.00
Base 87.000000 6,532.99 0.00 0.00 217,500.00

810186AJ5 SCOTTS MIRACLE GRO CO/TH 6.625% 15 Dec 2020 01 Aug 2011 04 Aug 2011 PERSHING LLC uUSb/DTC
730,000.000 1.000000 Local 103.375000 6,582.67 0.00 0.00 754,637.50
Base 103.375000 6,582.67 0.00 0.00 754,637.50

81180WAB7 SEAGATE HDD CAYMAN 7.75% 15 Dec 2018 19 Aug 2011 24 Aug 2011 MORGAN STANLEY CO INCORPORATED USD/DTC
600,000.000 1.000000 Local 99.750000 8,912.50 0.00 0.00 598,500.00
Base 99.750000 8,912.50 0.00 0.00 598,500.00

832724AB4 SMURFIT CAPTIAL 7.5% 20 Nov 2025 10 Aug 2011 15 Aug 2011 PERSHING LLC uUSD/DTC
250,000.000 1.000000 Local 93.500000 4,427.08 0.00 0.00 233,750.00
Base 93.500000 4,427.08 0.00 0.00 233,750.00

852060AT9 SPRINT CAP CORP 8.75% 15 Mar 2032 03 Aug 2011 08 Aug 2011 JPMORGAN SECURITIES INC uUSD/DTC
500,000.000 1.000000 Local 105.000000 17,378.47 0.00 0.00 525,000.00
Base 105.000000 17,378.47 0.00 0.00 525,000.00

09 Aug 2011 12 Aug 2011 BANK OF AMERICA SECURITIES LLC USb/DTC
100,000.000 1.000000 Local 92.000000 3,672.92 0.00 0.00 92,000.00
Base 92.000000 3,672.92 0.00 0.00 92,000.00

852060AT9 Total

600,000.000 Local 20,951.39 0.00 0.00 617,000.00
Base 20,951.39 0.00 0.00 617,000.00

871507AE9 SYMBION INC 8% 15 Jun 2016 01 Aug 2011 04 Aug 2011 BARCLAYS CAPITAL INC. uUSD/DTC
400,000.000 1.000000 Local 98.250000 4,444.44 0.00 0.00 393,000.00
Base 98.250000 4,444.44 0.00 0.00 393,000.00

87311XAB4 TW TELECOM HOLDINGS INC 8% 01 Mar 2018 19 Aug 2011 24 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC
249,000.000 1.000000 Local 103.500000 9,5672.67 0.00 0.00 257,715.00
Base 103.500000 9,5672.67 0.00 0.00 257,715.00
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87612BAE2 TARGA RESOURCES PARTNERS 7.875% 15 Oct 2018 02 Aug 2011 05 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC
350,000.000 1.000000 Local 106.750000 8,421.88 0.00 0.00 373,625.00
Base 106.750000 8,421.88 0.00 0.00 373,625.00

87612BAF9 TARGA RES PARTNERS LP 7.875% 15 Oct 2018 15 Aug 2011 15 Aug 2011 EXCHANGE OFFER (NON CASH) USD/DTC
350,000.000 1.000000 Local 106.750000 9,187.50 0.00 0.00 373,625.00
Base 106.750000 9,187.50 0.00 0.00 373,625.00

87952VAF3 TELESAT CANADA/TELESAT L 12.5% 01 Nov 2017 02 Aug 2011 05 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
75,000.000 1.000000 Local 116.719000 2,447.92 0.00 0.00 87,539.25
Base 116.719000 2,447.92 0.00 0.00 87,539.25

896215AF7 TRIMAS CORP 9.75% 15 Dec 2017 29 Aug 2011 OPEN CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
500,000.000 1.000000 Local 108.000000 10,291.67 0.00 0.00 540,000.00
Base 108.000000 10,291.67 0.00 0.00 540,000.00

913903AN0O UNIVERSAL HEALTH SVCS INC 7.125% 30 Jun 2016 01 Aug 2011 05 Aug 2011 1 BANK OF AMERICA SECURITIES LLC USD/DTC
550,000.000 1.000000 Local 111.500000 3,701.04 0.00 0.00 613,250.00
Base 111.500000 3,701.04 0.00 0.00 613,250.00

97314XAF1 WIND ACQUISITION FIN SA 7.25% 15 Feb 2018 19 Aug 2011 24 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC
500,000.000 1.000000 Local 92.500000 9,968.75 0.00 0.00 462,500.00
Base 92.500000 9,968.75 0.00 0.00 462,500.00

983130AN5 WYNN LAS VEGAS LLC/CORP 7.875% 01 Nov 2017 09 Aug 2011 12 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC
750,000.000 1.000000 Local 106.750000 16,570.31 0.00 0.00 800,625.00
Base 106.750000 16,570.31 0.00 0.00 800,625.00

US DOLLAR Total

34,811,000.000 Local 798,473.01 0.00 0.00 36,435,488.61
Base 798,473.01 0.00 0.00 36,435,488.61

FIXED INCOME Total
34,811,000.000
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Base 798,473.01 0.00 0.00 36,435,488.61
PURCHASE Total
35,226,980.460
Base 798,473.01 0.00 2,280.34 36,851,469.07
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85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 01 Aug 2011 01 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
2,456,686.120 1.000000 Local 100.000000 0.00 0.00 0.00 2,456,686.12
Base 100.000000 0.00 0.00 0.00 2,456,686.12
31 Dec 2099 02 Aug 2011 02 Aug 2011 STATE STREET BANK AND TRUST usb/CSW
2,601,174.820 1.000000 Local 100.000000 0.00 0.00 0.00 2,601,174.82
Base 100.000000 0.00 0.00 0.00 2,601,174.82
31 Dec 2099 03 Aug 2011 03 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
4,268,966.380 1.000000 Local 100.000000 0.00 0.00 0.00 4,268,966.38
Base 100.000000 0.00 0.00 0.00 4,268,966.38
31 Dec 2099 04 Aug 2011 04 Aug 2011 STATE STREET BANK AND TRUST usb/CSW
2,710,959.400 1.000000 Local 100.000000 0.00 0.00 0.00 2,710,959.40
Base 100.000000 0.00 0.00 0.00 2,710,959.40
31 Dec 2099 05 Aug 2011 05 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
1,338,256.520 1.000000 Local 100.000000 0.00 0.00 0.00 1,338,256.52
Base 100.000000 0.00 0.00 0.00 1,338,256.52
31 Dec 2099 08 Aug 2011 08 Aug 2011 STATE STREET BANK AND TRUST usb/CSW
3,090,329.340 1.000000 Local 100.000000 0.00 0.00 0.00 3,090,329.34
Base 100.000000 0.00 0.00 0.00 3,090,329.34
31 Dec 2099 09 Aug 2011 09 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
597,340.000 1.000000 Local 100.000000 0.00 0.00 0.00 597,340.00
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Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face

Base 100.000000 0.00 0.00 0.00 597,340.00

31 Dec 2099 11 Aug 2011 11 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
360,775.530 1.000000 Local 100.000000 0.00 0.00 0.00 360,775.53
Base 100.000000 0.00 0.00 0.00 360,775.53

31 Dec 2099 12 Aug 2011 12 Aug 2011 STATE STREET BANK AND TRUST usb/CsSW
3,972,780.270 1.000000 Local 100.000000 0.00 0.00 0.00 3,972,780.27
Base 100.000000 0.00 0.00 0.00 3,972,780.27

31 Dec 2099 15 Aug 2011 15 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
913,572.920 1.000000 Local 100.000000 0.00 0.00 0.00 913,572.92
Base 100.000000 0.00 0.00 0.00 913,572.92

31 Dec 2099 16 Aug 2011 16 Aug 2011 STATE STREET BANK AND TRUST usb/CsSW
522,322.160 1.000000 Local 100.000000 0.00 0.00 0.00 522,322.16
Base 100.000000 0.00 0.00 0.00 522,322.16

31 Dec 2099 18 Aug 2011 18 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
1,276,951.740 1.000000 Local 100.000000 0.00 0.00 0.00 1,276,951.74
Base 100.000000 0.00 0.00 0.00 1,276,951.74

31 Dec 2099 19 Aug 2011 19 Aug 2011 STATE STREET BANK AND TRUST usb/CsSW
830,135.780 1.000000 Local 100.000000 0.00 0.00 0.00 830,135.78
Base 100.000000 0.00 0.00 0.00 830,135.78

31 Dec 2099 22 Aug 2011 22 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
490,987.500 1.000000 Local 100.000000 0.00 0.00 0.00 490,987.50
Base 100.000000 0.00 0.00 0.00 490,987.50
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Sales Report by Report Date COMMON B MID GRADE LOGAN
CLIENT MANAGED
FUND:  NIDF STATE STREET.
August 1, 2011 to August 31, 2011 View Date: ~ September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
31 Dec 2099 23 Aug 2011 23 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
339,519.450 1.000000 Local 100.000000 0.00 0.00 0.00 339,519.45
Base 100.000000 0.00 0.00 0.00 339,519.45
31 Dec 2099 24 Aug 2011 24 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
7,956,562.060 1.000000 Local 100.000000 0.00 0.00 0.00 7,956,562.06
Base 100.000000 0.00 0.00 0.00 7,956,562.06
31 Dec 2099 26 Aug 2011 26 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
133,216.150 1.000000 Local 100.000000 0.00 0.00 0.00 133,216.15
Base 100.000000 0.00 0.00 0.00 133,216.15
31 Dec 2099 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
338,768.750 1.000000 Local 100.000000 0.00 0.00 0.00 338,768.75
Base 100.000000 0.00 0.00 0.00 338,768.75
85749P9B9 Total
34,199,304.890 Local 0.00 0.00 0.00 34,199,304.89
Base 0.00 0.00 0.00 34,199,304.89
US DOLLAR Total
34,199,304.890 Local 0.00 0.00 0.00 34,199,304.89
Base 0.00 0.00 0.00 34,199,304.89
CASH EQUIVALENTS Total
34,199,304.890
Base 0.00 0.00 0.00 34,199,304.89
FIXED INCOME
US DOLLAR
147446AQ1 CASE NEW HOLLAND INC 7.875% 01 Dec 2017 04 Aug 2011 10 Aug 2011 6 EXCHANGE OFFER (NON CASH) USD/DTC
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Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face

780,000.000 1.000000 Local 111.625000 10,749.38 0.00 0.00 870,675.00
Base 111.625000 10,749.38 0.00 0.00 870,675.00

15671BAE1 CENVEO CORP 8.875% 01 Feb 2018 02 Aug 2011 05 Aug 2011 BARCLAYS CAPITAL INC. uUSD/DTC
125,000.000 1.000000 Local 96.500000 123.26 0.00 0.00 120,625.00
Base 96.500000 123.26 0.00 0.00 120,625.00

03 Aug 2011 05 Aug 2011 DEUTSCHE BANK SECURITIES INC uUSb/DTC
100,000.000 1.000000 Local 96.000000 98.61 0.00 0.00 96,000.00
Base 96.000000 98.61 0.00 0.00 96,000.00

15671BAE1 Total

225,000.000 Local 221.87 0.00 0.00 216,625.00
Base 221.87 0.00 0.00 216,625.00

268520AC7 EH HOLDING CORP 7.625% 15 Jun 2021 18 Aug 2011 23 Aug 2011 RIDGE CLEARING & OUTSOURCING SOLUTI  USD/DTC
100,000.000 1.000000 Local 99.250000 1,736.81 0.00 0.00 99,250.00
Base 99.250000 1,736.81 0.00 0.00 99,250.00

404121AD7 HCA INC 7.5% 15 Feb 2022 15 Aug 2011 18 Aug 2011 CITADEL DERIVATIVES GROUP LLC uUSD/DTC
85,000.000 1.000000 Local 99.125000 301.04 0.00 0.00 84,256.25
Base 99.125000 301.04 0.00 0.00 84,256.25

48283GAA9 KABEL BW ERSTE BETEILIGU 7.5% 15 Mar 2019 30 Aug 2011 BARCLAYS CAPITAL INC. uUSD/DTC
150,000.000 1.000000 Local 99.000000 4,750.00 0.00 0.00 148,500.00
Base 99.000000 4,750.00 0.00 0.00 148,500.00

30 Aug 2011 CANCEL BARCLAYS CAPITAL INC. USb/DTC
-150,000.000 1.000000 Local 99.000000 -4,750.00 0.00 0.00 -148,500.00
Base 99.000000 -4,750.00 0.00 0.00 -148,500.00

30 Aug 2011 OPEN BANK OF NEW YORK BARCLAYS LONDON uUSD/DTC
150,000.000 1.000000 Local 99.000000 4,750.00 0.00 0.00 148,500.00
Base 99.000000 4,750.00 0.00 0.00 148,500.00

48283GAA9 Total

150,000.000 Local 4,750.00 0.00 0.00 148,500.00

Page 33

Books Closed

Prepared by State Street




Sales Report by Report Date COMMON B MID GRADE LOGAN
CLIENT MANAGED
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face

Base 4,750.00 0.00 0.00 148,500.00

56808RAD8 MARINA DISTRICT FINANCE 9.875% 15 Aug 2018 18 Aug 2011 23 Aug 2011 BARCLAYS CAPITAL INC. uUSb/DTC
175,000.000 1.000000 Local 98.000000 384.03 0.00 0.00 171,500.00
Base 98.000000 384.03 0.00 0.00 171,500.00

18 Aug 2011 OPEN 9 BANK OF AMERICA SECURITIES LLC uUSD/DTC
50,000.000 1.000000 Local 98.000000 109.72 0.00 0.00 49,000.00
Base 98.000000 109.72 0.00 0.00 49,000.00

18 Aug 2011 OPEN 9 BANK OF AMERICA SECURITIES LLC uUSb/DTC
50,000.000 1.000000 Local 98.000000 109.72 0.00 0.00 49,000.00
Base 98.000000 109.72 0.00 0.00 49,000.00

56808RADS Total

275,000.000 Local 603.47 0.00 0.00 269,500.00
Base 603.47 0.00 0.00 269,500.00

670849AA6 OGX PETROLEO E GAS PARTI 8.5% 01 Jun 2018 22 Aug 2011 25 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
200,000.000 1.000000 Local 99.500000 3,872.22 0.00 0.00 199,000.00
Base 99.500000 3,872.22 0.00 0.00 199,000.00

683797AA2 OPPENHEIMER HOLDINGS INC 8.75% 15 Apr 2018 09 Aug 2011 10 Aug 2011 1 EXCHANGE OFFER (NON CASH) uUSD/DTC
350,000.000 1.000000 Local 104.500000 9,953.13 0.00 0.00 365,750.00
Base 104.500000 9,953.13 0.00 0.00 365,750.00

72147TKAAB PILGRIMS PRIDE CORP 0% 09 Aug 2011 12 Aug 2011 JPMORGAN SECURITIES INC uUSD/DTC
50,000.000 1.000000 Local 85.000000 623.44 0.00 0.00 42,500.00
Base 85.000000 623.44 0.00 0.00 42,500.00

74959HAAGB REYNOLDS GRP ISS/REYNOLD 7.875% 15 Aug 2019 17 Aug 2011 22 Aug 2011 JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
200,000.000 1.000000 Local 100.000000 568.75 0.00 0.00 200,000.00
Base 100.000000 568.75 0.00 0.00 200,000.00

18 Aug 2011 23 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
50,000.000 1.000000 Local 99.750000 153.13 0.00 0.00 49,875.00
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COMMON B MID GRADE LOGAN
CLIENT MANAGED

FUND: NJDF

View Date: ~ September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
Base 99.750000 153.13 0.00 0.00 49,875.00
74959HAAG6 Total
250,000.000 Local 721.88 0.00 0.00 249,875.00
Base 721.88 0.00 0.00 249,875.00
81180WAB7 SEAGATE HDD CAYMAN 7.75% 15 Dec 2018 31 Aug 2011 OPEN CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
100,000.000 1.000000 Local 100.000000 1,743.75 0.00 0.00 100,000.00
Base 100.000000 1,743.75 0.00 0.00 100,000.00
87612BAE2 TARGA RESOURCES PARTNERS 7.875% 15 Oct 2018 15 Aug 2011 15 Aug 2011 EXCHANGE OFFER (NON CASH) USD/DTC
350,000.000 1.000000 Local 106.750000 9,187.50 0.00 0.00 373,625.00
Base 106.750000 9,187.50 0.00 0.00 373,625.00
US DOLLAR Total
2,915,000.000 Local 44.464.49 0.00 0.00 3,019,556.25
Base 44,464.49 0.00 0.00 3,019,556.25
FIXED INCOME Total
2,915,000.000
Base 44,464.49 0.00 0.00 3,019,556.25
SALES Total
37,114,304.890
Base 44,464.49 0.00 0.00 37,218,861.14

Page 35

Books Closed

Prepared by State Street



Purchase Report by Report Date
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View Date:
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FUND: NJDG
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STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
FIXED INCOME
US DOLLAR
008911AK5 AIR CANADA 9.25% 01 Aug 2015 04 Aug 2011 09 Aug 2011 MORGAN STANLEY CO INCORPORATED USD/DTC
1,000,000.000 1.000000 Local 101.500000 2,055.56 0.00 0.00 1,015,000.00
Base 101.500000 2,055.56 0.00 0.00 1,015,000.00
090613AD2 BIOMET INC 10.375% 15 Oct 201 11 Aug 2011 16 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
1,000,000.000 1.000000 Local 105.000000 34,871.53 0.00 0.00 1,050,000.00
Base 105.000000 34,871.53 0.00 0.00 1,050,000.00
12527GAB9 CF INDUSTRIES HOLDINGS | 7.125% 01 May 2020 09 Aug 2011 15 Aug 2011 3 BARCLAYS CAPITAL INC. USD/DTC
2,000,000.000 1.000000 Local 113.750000 39,979.17 0.00 0.00 2,275,000.00
Base 113.750000 39,979.17 0.00 0.00 2,275,000.00
125577BA3 CIT GROUP INC 0% 04 Aug 2011 09 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
1,000,000.000 1.000000 Local 99.000000 18,812.50 0.00 0.00 990,000.00
Base 99.000000 18,812.50 0.00 0.00 990,000.00
165167CD7 CHESAPEAKE ENERGY CORP 9.5% 15 Feb 2015 23 Aug 2011 26 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
2,000,000.000 1.000000 Local 112.500000 5,805.56 0.00 0.00 2,250,000.00
Base 112.500000 5,805.56 0.00 0.00 2,250,000.00
184496AF4 CLEAN HARBORS INC 7.625% 15 Aug 2016 29 Aug 2011 30 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
250,000.000 1.000000 Local 106.337728 741.32 0.00 0.00 265,844.32
Base 106.337728 741.32 0.00 0.00 265,844.32
281023AN1 EDISON MISSION ENERGY 7.5% 15Jun 2013 08 Aug 2011 11 Aug 2011 GOLDMAN SACHS + CO USD/DTC
1,000,000.000 1.000000 Local 97.500000 11,666.67 0.00 0.00 975,000.00
Base 97.500000 11,666.67 0.00 0.00 975,000.00
29276KAP6 ENERGY XXI GULF COAST IN 9.25% 15 Dec 2017 08 Aug 2011 11 Aug 2011 BB& T CAPITAL MARKETS USD/DTC
1,000,000.000 1.000000 Local 104.750000 14,388.89 0.00 0.00 1,047,500.00
Base 104.750000 14,388.89 0.00 0.00 1,047,500.00
Page 36 Books Closed Prepared by State Street



Purchase Report by Report Date COMMIOLY I8 TG WTELD
CLIENT MANAGED

FUND:  NJDG STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

08 Aug 2011 11 Aug 2011 DEUTSCHE BANK SECURITIES INC uUSb/DTC
1,000,000.000 1.000000 Local 103.000000 14,388.89 0.00 0.00 1,030,000.00
Base 103.000000 14,388.89 0.00 0.00 1,030,000.00

29276KAP6 Total

2,000,000.000 Local 28,777.78 0.00 0.00 2,077,500.00
Base 28,777.78 0.00 0.00 2,077,500.00

410345AE2 HANESBRANDS INC 1% 15 Dec 2014 05 Aug 2011 10 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
1,000,000.000 1.000000 Local 99.000000 5,758.96 0.00 0.00 990,000.00
Base 99.000000 5,758.96 0.00 0.00 990,000.00

08 Aug 2011 11 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
1,000,000.000 1.000000 Local 98.250000 5,863.67 0.00 0.00 982,500.00
Base 98.250000 5,863.67 0.00 0.00 982,500.00

410345AE2 Total

2,000,000.000 Local 11,622.63 0.00 0.00 1,972,500.00
Base 11,622.63 0.00 0.00 1,972,500.00

45661TAM3 INERGY L P + INERGY FIN CORP 7% 01 Oct 2018 02 Aug 2011 05 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
1,000,000.000 1.000000 Local 102.000000 24111.11 0.00 0.00 1,020,000.00
Base 102.000000 24111.11 0.00 0.00 1,020,000.00

459745FG5 INTERNATIONAL LEASE FIN CORP 5.875% 01 May 2013 24 Aug 2011 29 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
1,000,000.000 1.000000 Local 96.500000 19,256.94 0.00 0.00 965,000.00
Base 96.500000 19,256.94 0.00 0.00 965,000.00

502413AT4 L 3 COMMUNICATIONS CORP 6.375% 15 Oct 2015 02 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC
1,000,000.000 1.000000 Local 102.875000 19,479.17 0.00 0.00 1,028,750.00
Base 102.875000 19,479.17 0.00 0.00 1,028,750.00

02 Aug 2011 CANCEL CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
-1,000,000.000 1.000000 Local 102.875000 -19,479.17 0.00 0.00 -1,028,750.00
Base 102.875000 -19,479.17 0.00 0.00 -1,028,750.00
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502413AT4 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

502413AU1 L 3 COMMUNICATIONS CORP 6.375% 15 Oct 2015 02 Aug 2011 09 Aug 2011 4 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
1,000,000.000 1.000000 Local 102.875000 19,479.17 0.00 0.00 1,028,750.00
Base 102.875000 19,479.17 0.00 0.00 1,028,750.00

591709AK6 METROPCS WIRELESS INC 7.875% 01 Sep 2018 08 Aug 2011 11 Aug 2011 MORGAN STANLEY CO INCORPORATED uUSb/DTC
1,000,000.000 1.000000 Local 99.000000 35,000.00 0.00 0.00 990,000.00
Base 99.000000 35,000.00 0.00 0.00 990,000.00

629377AX0 NRG ENERGY INC 7.375% 15 Jan 2017 24 Aug 2011 29 Aug 2011 MORGAN STANLEY CO INCORPORATED uUSb/DTC
1,000,000.000 1.000000 Local 103.250000 9,013.89 0.00 0.00 1,032,500.00
Base 103.250000 9,013.89 0.00 0.00 1,032,500.00

66977WAH2 NOVA CHEMICALS CORP 7.8625% 15 Nov 201 16 Aug 2011 19 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
1,000,000.000 1.000000 Local 97.625000 9,445.33 0.00 0.00 976,250.00
Base 97.625000 9,445.33 0.00 0.00 976,250.00

683797AB0 OPPENHEIMER HOLDINGS INC 8.75% 15 Apr 2018 11 Aug 2011 16 Aug 2011 MITSUBISHI UFJ SECURITIES (USA), IN uUSD/DTC
1,000,000.000 1.000000 Local 101.500000 30,138.89 0.00 0.00 1,015,000.00
Base 101.500000 30,138.89 0.00 0.00 1,015,000.00

704549AH7 PEABODY ENERGY CORP 6.5% 15 Sep 2020 16 Aug 2011 19 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
1,000,000.000 1.000000 Local 104.500000 27,805.56 0.00 0.00 1,045,000.00
Base 104.500000 27,805.56 0.00 0.00 1,045,000.00

723787AF4 PIONEER NAT RES CO 6.875% 01 May 2018 11 Aug 2011 16 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
1,000,000.000 1.000000 Local 109.000000 20,052.08 0.00 0.00 1,090,000.00
Base 109.000000 20,052.08 0.00 0.00 1,090,000.00

749121BV0 QWEST COMMUNICATIONS INTLINC  7.5% 15 Feb 2014 01 Aug 2011 05 Aug 2011 1 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
2,000,000.000 1.000000 Local 101.625000 70,416.67 0.00 0.00 2,032,500.00
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Base 101.625000 70,416.67 0.00 0.00 2,032,500.00
74959HAAG REYNOLDS GRP ISS/REYNOLD 7.875% 15 Aug 2019 04 Aug 2011 11 Aug 2011 2 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC
1,000,000.000 1.000000 Local 99.250000 0.00 0.00 0.00 992,500.00
Base 99.250000 0.00 0.00 0.00 992,500.00
832248AU2 SMITHFIELD FOODS INC 10% 15 Jul 2014 16 Aug 2011 19 Aug 2011 BARCLAYS CAPITAL INC. uUSD/DTC
1,000,000.000 1.000000 Local 113.125000 9,444 .44 0.00 0.00 1,131,250.00
Base 113.125000 9,444 .44 0.00 0.00 1,131,250.00
861642AK2 STONE ENERGY CORP 8.625% 01 Feb 2017 25 Aug 2011 30 Aug 2011 SCOTT & STRINGFELLOW, INC USD/DTC
1,000,000.000 1.000000 Local 98.687500 6,947.92 0.00 0.00 986,875.00
Base 98.687500 6,947.92 0.00 0.00 986,875.00
86764PAD1 SUNOCO INC 5.75% 15 Jan 2017 31 Aug 2011 OPEN STATE STREET BANK AND TRUST uUSb/DTC
1,000,000.000 1.000000 Local 99.125000 8,145.83 0.00 0.00 991,250.00
Base 99.125000 8,145.83 0.00 0.00 991,250.00
881609AW1 TESORO CORP 9.75% 01 Jun 2019 17 Aug 2011 22 Aug 2011 MORGAN STANLEY CO INCORPORATED uUSb/DTC
1,000,000.000 1.000000 Local 110.000000 21,937.50 0.00 0.00 1,100,000.00
Base 110.000000 21,937.50 0.00 0.00 1,100,000.00
92922PAB2 W+T OFFSHORE INC. 8.5% 15 Jun 2019 08 Aug 2011 11 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
1,000,000.000 1.000000 Local 101.000000 14,402.78 0.00 0.00 1,010,000.00
Base 101.000000 14,402.78 0.00 0.00 1,010,000.00
US DOLLAR Total
29,250,000.000 Local 479,930.83 0.00 0.00 30,277,719.32
Base 479,930.83 0.00 0.00 30,277,719.32
FIXED INCOME Total
29,250,000.000
Base 479,930.83 0.00 0.00 30,277,719.32
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PURCHASE Total
29,250,000.000
Base 479,930.83 0.00 0.00 30,277,719.32
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
FIXED INCOME
US DOLLAR
184496AG2 CLEAN HARBORS INC 7.625% 15 Aug 2016 29 Aug 2011 30 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
250,000.000 1.000000 Local 106.337728 741.32 0.00 0.00 265,844.32
Base 106.337728 741.32 0.00 0.00 265,844.32
265516AA2 DUNKIN FINANCE CORP 9.625% 01 Dec 2018 31 Aug 2011 31 Aug 2011 CALLED BONDS USD/DTC
2,000,000.000 1.000000 Local 100.500000 48,125.00 0.00 0.00 2,010,000.00
Base 100.500000 48,125.00 0.00 0.00 2,010,000.00
404119AX7 HCA INC 9.25% 15 Nov 2016 26 Aug 2011 26 Aug 2011 CALLED BONDS USD/DTC
1,000,000.000 1.000000 Local 106.512620 25,951.38 0.00 0.00 1,065,126.20
Base 106.512620 25,951.38 0.00 0.00 1,065,126.20
US DOLLAR Total
3,250,000.000 Local 74,817.70 0.00 0.00 3,340,970.52
Base 74,817.70 0.00 0.00 3,340,970.52
FIXED INCOME Total
3,250,000.000
Base 74,817.70 0.00 0.00 3,340,970.52
SALES Total
3,250,000.000
Base 74,817.70 0.00 0.00 3,340,970.52
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Purchase Report by Report Date

August 1, 2011 to August 31, 2011

COMMON B US TREASURIES
CLIENT MANAGED

FUND: NJDM

View Date: ~ September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
FIXED INCOME
US DOLLAR
912810EQ7 US TREASURY N/B 6.25% 15 Aug 2023 02 Aug 2011 DEUTSCHE BANK AG LONDON USD/FED
50,000,000.000 1.000000 Local 131.996493 1,458,908.84 0.00 0.00 65,998,246.88
Base 131.996493 1,458,908.84 0.00 0.00 65,998,246.88
02 Aug 2011 CANCEL DEUTSCHE BANK AG LONDON USD/FED
-50,000,000.000 1.000000 Local 131.996493 -1,458,908.84 0.00 0.00 -65,998,246.88
Base 131.996493 -1,458,908.84 0.00 0.00 -65,998,246.88
02 Aug 2011 03 Aug 2011 DEUTSCHE BANK AG LONDON USD/FED
50,000,000.000 1.000000 Local 131.996493 1,458,908.84 0.00 0.00 65,998,246.88
Base 131.996493 1,458,908.84 0.00 0.00 65,998,246.88
02 Aug 2011 DEUTSCHE BANK AG LONDON USD/DTC
50,000,000.000 1.000000 Local 131.996493 1,458,908.84 0.00 0.00 65,998,246.88
Base 131.996493 1,458,908.84 0.00 0.00 65,998,246.88
02 Aug 2011 CANCEL DEUTSCHE BANK AG LONDON USD/DTC
-50,000,000.000 1.000000 Local 131.996493 -1,458,908.84 0.00 0.00 -65,998,246.88
Base 131.996493 -1,458,908.84 0.00 0.00 -65,998,246.88
02 Aug 2011 03 Aug 2011 DEUTSCHE BANK AG LONDON USD/FED
50,000,000.000 1.000000 Local 131.996493 1,458,908.84 0.00 0.00 65,998,246.88
Base 131.996493 1,458,908.84 0.00 0.00 65,998,246.88
912810EQ7 Total
100,000,000.000 Local 2,917,817.68 0.00 0.00 131,996,493.76
Base 2,917,817.68 0.00 0.00 131,996,493.76
912810PX0 US TREASURY N/B 4.5% 15 May 2038 09 Aug 2011 11 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
50,000,000.000 1.000000 Local 115.906250 538,043.48 0.00 0.00 57,953,125.00
Base 115.906250 538,043.48 0.00 0.00 57,953,125.00
09 Aug 2011 11 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
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Purchase Report by Report Date

August 1, 2011 to August 31, 2011

COMMON B US TREASURIES
CLIENT MANAGED

View Date:

FUND: NJDM
September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
50,000,000.000 1.000000 Local 115.906250 538,043.48 0.00 0.00 57,953,125.00
Base 115.906250 538,043.48 0.00 0.00 57,953,125.00
09 Aug 2011 11 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
50,000,000.000 1.000000 Local 115.906250 538,043.48 0.00 0.00 57,953,125.00
Base 115.906250 538,043.48 0.00 0.00 57,953,125.00
912810PX0 Total
150,000,000.000 Local 1,614,130.44 0.00 0.00 173,859,375.00
Base 1,614,130.44 0.00 0.00 173,859,375.00
912810QA9 US TREASURY N/B 3.5% 15 Feb 2039 10 Aug 2011 11 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
50,000,000.000 1.000000 Local 99.375000 855,662.98 0.00 0.00 49,687,500.00
Base 99.375000 855,662.98 0.00 0.00 49,687,500.00
10 Aug 2011 11 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
50,000,000.000 1.000000 Local 99.375000 855,662.98 0.00 0.00 49,687,500.00
Base 99.375000 855,662.98 0.00 0.00 49,687,500.00
10 Aug 2011 11 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
50,000,000.000 1.000000 Local 99.062500 855,662.98 0.00 0.00 49,531,250.00
Base 99.062500 855,662.98 0.00 0.00 49,531,250.00
10 Aug 2011 11 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
50,000,000.000 1.000000 Local 99.062500 855,662.98 0.00 0.00 49,531,250.00
Base 99.062500 855,662.98 0.00 0.00 49,531,250.00
10 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
50,000,000.000 1.000000 Local 97.461337 855,662.98 0.00 0.00 48,730,668.75
Base 97.461337 855,662.98 0.00 0.00 48,730,668.75
10 Aug 2011 CANCEL BARCLAYS CAPITAL INC. USD/FED
-50,000,000.000 1.000000 Local 97.461337 -855,662.98 0.00 0.00 -48,730,668.75
Base 97.461337 -855,662.98 0.00 0.00 -48,730,668.75
09 Aug 2011 11 Aug 2011 BARCLAYS CAPITAL INC. USD/FED
50,000,000.000 1.000000 Local 97.461337 855,662.98 0.00 0.00 48,730,668.75
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Purchase Report by Report Date COMMON B US TREASURIES
CLIENT MANAGED
FUND:  NJDM STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 97.461337 855,662.98 0.00 0.00 48,730,668.75
912810QA9 Total
250,000,000.000 Local 4,278,314.90 0.00 0.00 247,168,168.75
Base 4,278,314.90 0.00 0.00 247,168,168.75
912828PX2 US TREASURY N/B 0% 03 Aug 2011 DOMINION SECURITIES USD/FED
50,000,000.000 1.000000 Local 107.600538 856,180.94 0.00 0.00 53,800,269.06
Base 107.600538 856,180.94 0.00 0.00 53,800,269.06
03 Aug 2011 CANCEL DOMINION SECURITIES USD/FED
-50,000,000.000 1.000000 Local 107.600538 -856,180.94 0.00 0.00 -53,800,269.06
Base 107.600538 -856,180.94 0.00 0.00 -53,800,269.06
03 Aug 2011 05 Aug 2011 DOMINION SECURITIES USD/FED
50,000,000.000 1.000000 Local 109.312900 856,180.94 0.00 0.00 54,656,450.00
Base 109.312900 856,180.94 0.00 0.00 54,656,450.00
03 Aug 2011 05 Aug 2011 DOMINION SECURITIES USD/FED
50,000,000.000 1.000000 Local 109.312900 856,180.94 0.00 0.00 54,656,450.00
Base 109.312900 856,180.94 0.00 0.00 54,656,450.00
912828PX2 Total
100,000,000.000 Local 1,712,361.88 0.00 0.00 109,312,900.00
Base 1,712,361.88 0.00 0.00 109,312,900.00
US DOLLAR Total
600,000,000.000 Local 10,522,624.90 0.00 0.00 662,336,937.51
Base 10,522,624.90 0.00 0.00 662,336,937.51
FIXED INCOME Total
600,000,000.000
Base 10,522,624.90 0.00 0.00 662,336,937.51
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Purchase Report by Report Date

August 1, 2011 to August 31, 2011

COMMON B US TREASURIES
CLIENT MANAGED

FUND: NJDM
View Date: ~ September 15, 2011

STATE STREET,

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
PURCHASE Total
600,000,000.000
10,522,624.90 0.00 0.00 662,336,937.51

Base
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Purchase Report by Report Date COMMON B HIGH YIELD LOGAN
LOGAN CIRCLE PARTNERS, L.P.

FUND:  NJEG STATE STREET.

August 1, 2011 to August 31, 2011 View Date:  September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

CASH EQUIVALENTS

US DOLLAR
85749P9B9 STATE STRINSTL LIQUID RESVS 0.191% 31 Dec 2099 02 Aug 2011 02 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
381,240.820 1.000000 Local 100.000000 0.00 0.00 0.00 381,240.82
Base 100.000000 0.00 0.00 0.00 381,240.82
85749P9B9 STATE STR INSTL LIQUID RESVS 0.101% 31 Dec 2099 08 Aug 2011 08 Aug 2011 STATE STREET BANK AND TRUST uSb/CSW
130,961.490 1.000000 Local 100.000000 0.00 0.00 0.00 130,961.49
Base 100.000000 0.00 0.00 0.00 130,961.49
85749P9B9 STATE STRINSTL LIQUID RESVS 0.117% 31 Dec 2099 15 Aug 2011 15 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
151,827.760 1.000000 Local 100.000000 0.00 0.00 0.00 151,827.76
Base 100.000000 0.00 0.00 0.00 151,827.76
85749P9B9 STATE STR INSTL LIQUID RESVS 0.125% 31 Dec 2099 16 Aug 2011 16 Aug 2011 STATE STREET BANK AND TRUST uSb/CSW
126,118.040 1.000000 Local 100.000000 0.00 0.00 0.00 126,118.04
Base 100.000000 0.00 0.00 0.00 126,118.04
85749P9B9 STATE STRINSTL LIQUID RESVS 0.092% 31 Dec 2099 23 Aug 2011 23 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
56,127.250 1.000000 Local 100.000000 0.00 0.00 0.00 56,127.25
Base 100.000000 0.00 0.00 0.00 56,127.25
85749P9B9 STATE STR INSTL LIQUID RESVS 0.100% 31 Dec 2099 29 Aug 2011 29 Aug 2011 STATE STREET BANK AND TRUST uSb/CSW
2,425.000 1.000000 Local 100.000000 0.00 0.00 0.00 2,425.00
Base 100.000000 0.00 0.00 0.00 2,425.00
85749P9B9 Total
848,700.360 Local 0.00 0.00 0.00 848,700.36
Base 0.00 0.00 0.00 848,700.36
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Purchase Report by Report Date COMMON B HIGH YIELD LOGAN
LOGAN CIRCLE PARTNERS, L.P.

FUND:  NJEG STATE STREET.

August 1, 2011 to August 31, 2011 View Date: ~ September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

US DOLLAR Total
848,700.360 Local 0.00 0.00 0.00 848,700.36
Base 0.00 0.00 0.00 848,700.36

CASH EQUIVALENTS Total

848,700.360
Base 0.00 0.00 0.00 848,700.36
EQUITY
US DOLLAR
37045V100 GENERAL MOTORS CO COMMON STOCK USD.01 05 Aug 2011 BANKRUPTCY USD/DTC
47.000 1.000000 Local 26.070000 0.00 0.00 0.00 1,225.29
Base 26.070000 0.00 0.00 0.00 1,225.29
05 Aug 2011 CANCEL BANKRUPTCY USD/DTC
-47.000 1.000000 Local 26.070000 0.00 0.00 0.00 -1,225.29
Base 26.070000 0.00 0.00 0.00 -1,225.29
05 Aug 2011 05 Aug 2011 BANKRUPTCY USD/DTC
47.000 1.000000 Local 26.070000 0.00 0.00 0.00 1,225.29
Base 26.070000 0.00 0.00 0.00 1,225.29
37045V100 Total
47.000 Local 0.00 0.00 0.00 1,225.29
Base 0.00 0.00 0.00 1,225.29
37045V118 GENERAL MOTORS CO WTS CALL EXP 10JUL16 05 Aug 2011 BANKRUPTCY USD/DTC
43.000 1.000000 Local 17.360000 0.00 0.00 0.00 746.48
Base 17.360000 0.00 0.00 0.00 746.48
05 Aug 2011 CANCEL BANKRUPTCY USD/DTC
-43.000 1.000000 Local 17.360000 0.00 0.00 0.00 -746.48
Base 17.360000 0.00 0.00 0.00 -746.48
05 Aug 2011 05 Aug 2011 BANKRUPTCY USD/DTC
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Purchase Report by Report Date

August 1, 2011 to August 31, 2011

COMMON B HIGH YIELD LOGAN
LOGAN CIRCLE PARTNERS, L.P.

FUND: NJEG
View Date: ~ September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
43.000 1.000000 Local 17.360000 0.00 0.00 0.00 746.48
Base 17.360000 0.00 0.00 0.00 746.48
37045V118 Total
43.000 Local 0.00 0.00 0.00 746.48
Base 0.00 0.00 0.00 746.48
37045V126 GENERAL MOTORS CO WTS CALL EXP 10JUL19 05 Aug 2011 BANKRUPTCY uUSD/DTC
43.000 1.000000 Local 12.110000 0.00 0.00 0.00 520.73
Base 12.110000 0.00 0.00 0.00 520.73
05 Aug 2011 CANCEL BANKRUPTCY uUSb/DTC
-43.000 1.000000 Local 12.110000 0.00 0.00 0.00 -520.73
Base 12.110000 0.00 0.00 0.00 -520.73
05 Aug 2011 05 Aug 2011 BANKRUPTCY uUSD/DTC
43.000 1.000000 Local 12.110000 0.00 0.00 0.00 520.73
Base 12.110000 0.00 0.00 0.00 520.73
37045V126 Total
43.000 Local 0.00 0.00 0.00 520.73
Base 0.00 0.00 0.00 520.73
US DOLLAR Total
133.000 Local 0.00 0.00 0.00 2,492.50
Base 0.00 0.00 0.00 2,492.50
EQUITY Total
133.000
Base 0.00 0.00 0.00 2,492.50
FIXED INCOME
US DOLLAR
085789AD7 BERRY PETROLEUM CO 10.25% 01 Jun 2014 17 Aug 2011 22 Aug 2011 RBC CAPITAL MARKETS uUSD/DTC
90,000.000 1.000000 Local 111.500000 2,075.63 0.00 0.00 100,350.00
Base 111.500000 2,075.63 0.00 0.00 100,350.00
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Purchase Report by Report Date

COMMON B HIGH YIELD LOGAN
LOGAN CIRCLE PARTNERS, L.P.

FUND:  NJEG STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
090613AD2 BIOMET INC 10.375% 15 Oct 201 10 Aug 2011 15 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
75,000.000 1.000000 Local 104.500000 2,593.75 0.00 0.00 78,375.00
Base 104.500000 2,593.75 0.00 0.00 78,375.00
10 Aug 2011 15 Aug 2011 BANK OF AMERICA SECURITIES LLC uUSb/DTC
175,000.000 1.000000 Local 104.625000 6,052.08 0.00 0.00 183,093.75
Base 104.625000 6,052.08 0.00 0.00 183,093.75
090613AD2 Total
250,000.000 Local 8,645.83 0.00 0.00 261,468.75
Base 8,645.83 0.00 0.00 261,468.75
090613AEO BIOMET INC 11.625% 15 Oct 201 09 Aug 2011 12 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
125,000.000 1.000000 Local 105.750000 4,722.66 0.00 0.00 132,187.50
Base 105.750000 4,722.66 0.00 0.00 132,187.50
09664PAA0 BOART LONGYEAR MANAGEMENT 7% 01 Apr 2021 02 Aug 2011 05 Aug 2011 GOLDMAN SACHS + CO USD/DTC
160,000.000 1.000000 Local 102.750000 3,951.11 0.00 0.00 164,400.00
Base 102.750000 3,951.11 0.00 0.00 164,400.00
117777AA0 SYNIVERSE HOLDINGS INC 9.125% 15 Jan 2019 25 Aug 2011 30 Aug 2011 PERSHING LLC USD/DTC
75,000.000 1.000000 Local 99.625000 855.47 0.00 0.00 74,718.75
Base 99.625000 855.47 0.00 0.00 74,718.75
12527GAB9 CF INDUSTRIES HOLDINGS | 7.125% 01 May 2020 09 Aug 2011 12 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
195,000.000 1.000000 Local 113.625000 3,897.97 0.00 0.00 221,568.75
Base 113.625000 3,897.97 0.00 0.00 221,568.75
147446AR9 CASE NEW HOLLAND INC 7.875% 01 Dec 2017 04 Aug 2011 10 Aug 2011 6 EXCHANGE OFFER (NON CASH) USb/DTC
165,000.000 1.000000 Local 99.408163 2,273.91 0.00 0.00 164,023.47
Base 99.408163 2,273.91 0.00 0.00 164,023.47
15672WAA2 CEQUEL COM HLDG I/CAP CP 8.625% 15 Nov 2017 09 Aug 2011 12 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
135,000.000 1.000000 Local 96.875000 2,813.91 0.00 0.00 130,781.25
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Purchase Report by Report Date

COMMON B HIGH YIELD LOGAN
LOGAN CIRCLE PARTNERS, L.P.

FUND:  NJEG STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 96.875000 2,813.91 0.00 0.00 130,781.25
09 Aug 2011 12 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
115,000.000 1.000000 Local 97.500000 2,397.03 0.00 0.00 112,125.00
Base 97.500000 2,397.03 0.00 0.00 112,125.00
15672WAA2 Total
250,000.000 Local 5,210.94 0.00 0.00 242,906.25
Base 5,210.94 0.00 0.00 242,906.25
184496AF4 CLEAN HARBORS INC 7.625% 15 Aug 2016 29 Aug 2011 30 Aug 2011 1 EXCHANGE OFFER (NON CASH) uUSb/DTC
650,000.000 1.000000 Local 104.414153 1,927.43 0.00 0.00 678,692.00
Base 104.414153 1,927.43 0.00 0.00 678,692.00
18451QAC2 CLEAR CHANNEL WORLDWIDE 9.25% 15 Dec 2017 02 Aug 2011 05 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
205,000.000 1.000000 Local 107.500000 2,633.68 0.00 0.00 220,375.00
Base 107.500000 2,633.68 0.00 0.00 220,375.00
02 Aug 2011 05 Aug 2011 WELLS FARGO SECURITIES LLC USD/DTC
125,000.000 1.000000 Local 107.500000 1,605.90 0.00 0.00 134,375.00
Base 107.500000 1,605.90 0.00 0.00 134,375.00
18451QAC2 Total
330,000.000 Local 4,239.58 0.00 0.00 354,750.00
Base 4,239.58 0.00 0.00 354,750.00
18538TAA7 CLEARWIRE COMM/FINANCE 12% 01 Dec 2015 08 Aug 2011 11 Aug 2011 BANK OF AMERICA SECURITIES LLC USb/DTC
125,000.000 1.000000 Local 86.500000 2,916.67 0.00 0.00 108,125.00
Base 86.500000 2,916.67 0.00 0.00 108,125.00
09 Aug 2011 12 Aug 2011 UBS SECURITIES LLC USD/DTC
100,000.000 1.000000 Local 87.250000 2,366.67 0.00 0.00 87,250.00
Base 87.250000 2,366.67 0.00 0.00 87,250.00
18538TAA7 Total
225,000.000 Local 5,283.34 0.00 0.00 195,375.00
Base 5,283.34 0.00 0.00 195,375.00
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COMMON B HIGH YIELD LOGAN
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FUND: NJEG

View Date: ~ September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

19190AAB3 COFFEYVILLE RESOURCES 10.875% 01 Apr 201 17 Aug 2011 22 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
45,000.000 1.000000 Local 111.000000 1,916.72 0.00 0.00 49,950.00
Base 111.000000 1,916.72 0.00 0.00 49,950.00

197677AD9 COLUMBIA /HCA HEALTHCARE CORP  7.19% 15 Nov 2015 08 Aug 2011 11 Aug 2011 GOLDMAN SACHS + CO USD/DTC
125,000.000 1.000000 Local 97.125000 2,147.01 0.00 0.00 121,406.25
Base 97.125000 2,147.01 0.00 0.00 121,406.25

11 Aug 2011 16 Aug 2011 GOLDMAN SACHS + CO uUSD/DTC
50,000.000 1.000000 Local 97.125000 908.74 0.00 0.00 48,562.50
Base 97.125000 908.74 0.00 0.00 48,562.50

197677AD9 Total

175,000.000 Local 3,055.75 0.00 0.00 169,968.75
Base 3,055.75 0.00 0.00 169,968.75

268520AC7 EH HOLDING CORP 7.625% 15 Jun 2021 19 Aug 2011 24 Aug 2011 BARCLAYS CAPITAL INC. uUSb/DTC
100,000.000 1.000000 Local 98.500000 1,757.99 0.00 0.00 98,500.00
Base 98.500000 1,757.99 0.00 0.00 98,500.00

29444UAJ5 EQUINIX INC 8.125% 01 Mar 2018 19 Aug 2011 24 Aug 2011 RBC CAPITAL MARKETS USb/DTC
175,000.000 1.000000 Local 105.250000 6,832.90 0.00 0.00 184,187.50
Base 105.250000 6,832.90 0.00 0.00 184,187.50

29 Aug 2011 OPEN JPMORGAN SECURITIES INC uUSD/DTC
75,000.000 1.000000 Local 105.750000 0.00 0.00 0.00 79,312.50
Base 105.750000 0.00 0.00 0.00 79,312.50

29444UAJ5 Total

250,000.000 Local 6,832.90 0.00 0.00 263,500.00
Base 6,832.90 0.00 0.00 263,500.00

30040PAA1 EVERTEC INC 11% 01 Oct 2018 02 Aug 2011 05 Aug 2011 PERSHING LLC uUSb/DTC
150,000.000 1.000000 Local 108.000000 5,683.33 0.00 0.00 162,000.00
Base 108.000000 5,683.33 0.00 0.00 162,000.00
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COMMON B HIGH YIELD LOGAN
LOGAN CIRCLE PARTNERS, L.P.

FUND:  NJEG STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
35687MAQO FREESCALE SEMICONDUCTOR 10.125% 15 Mar 201 18 Aug 2011 23 Aug 2011 UBS SECURITIES LLC USD/DTC
500,000.000 1.000000 Local 106.000000 22,218.75 0.00 0.00 530,000.00
Base 106.000000 22,218.75 0.00 0.00 530,000.00
30 Aug 2011 OPEN CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
50,000.000 1.000000 Local 106.250000 2,348.44 0.00 0.00 53,125.00
Base 106.250000 2,348.44 0.00 0.00 53,125.00
35687MAQO Total
550,000.000 Local 24,567.19 0.00 0.00 583,125.00
Base 24,567.19 0.00 0.00 583,125.00
404121AD7 HCA INC 7.5% 15 Feb 2022 15 Aug 2011 18 Aug 2011 WELLS FARGO SECURITIES LLC USD/DTC
100,000.000 1.000000 Local 99.000000 354.17 0.00 0.00 99,000.00
Base 99.000000 354.17 0.00 0.00 99,000.00
46122EAA3 INVENTIV HEALTH INC 10% 15 Aug 2018 16 Aug 2011 19 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
275,000.000 1.000000 Local 92.250000 305.56 0.00 0.00 253,687.50
Base 92.250000 305.56 0.00 0.00 253,687.50
16 Aug 2011 19 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
75,000.000 1.000000 Local 92.250000 83.33 0.00 0.00 69,187.50
Base 92.250000 83.33 0.00 0.00 69,187.50
17 Aug 2011 22 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
275,000.000 1.000000 Local 92.250000 534.72 0.00 0.00 253,687.50
Base 92.250000 534.72 0.00 0.00 253,687.50
46122EAAS3 Total
625,000.000 Local 923.61 0.00 0.00 576,562.50
Base 923.61 0.00 0.00 576,562.50
48283GAA9 KABEL BW ERSTE BETEILIGU 7.5% 15 Mar 2019 09 Aug 2011 12 Aug 2011 BNP PARIBAS SECURITIES CORP./FIXED USD/DTC
250,000.000 1.000000 Local 98.500000 6,875.00 0.00 0.00 246,250.00
Base 98.500000 6,875.00 0.00 0.00 246,250.00
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August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
15 Aug 2011 18 Aug 2011 BNP PARIBAS SECURITIES CORP./FIXED USD/DTC
300,000.000 1.000000 Local 99.250000 8,625.00 0.00 0.00 297,750.00
Base 99.250000 8,625.00 0.00 0.00 297,750.00
48283GAAS9 Total
550,000.000 Local 15,500.00 0.00 0.00 544,000.00
Base 15,500.00 0.00 0.00 544,000.00
55303QAA8 MGM RESORTS INTERNATIONAL 11.375% 01 Mar 201 08 Aug 2011 11 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
125,000.000 1.000000 Local 106.000000 6,319.44 0.00 0.00 132,500.00
Base 106.000000 6,319.44 0.00 0.00 132,500.00
08 Aug 2011 11 Aug 2011 MORGAN STANLEY CO INCORPORATED USD/DTC
125,000.000 1.000000 Local 103.500000 6,319.44 0.00 0.00 129,375.00
Base 103.500000 6,319.44 0.00 0.00 129,375.00
09 Aug 2011 12 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
100,000.000 1.000000 Local 104.000000 5,087.15 0.00 0.00 104,000.00
Base 104.000000 5,087.15 0.00 0.00 104,000.00
55303QAA8 Total
350,000.000 Local 17,726.03 0.00 0.00 365,875.00
Base 17,726.03 0.00 0.00 365,875.00
56808RAD8 MARINA DISTRICT FINANCE 9.875% 15 Aug 2018 02 Aug 2011 05 Aug 2011 PERSHING LLC USD/DTC
125,000.000 1.000000 Local 102.000000 5,828.99 0.00 0.00 127,500.00
Base 102.000000 5,828.99 0.00 0.00 127,500.00
02 Aug 2011 05 Aug 2011 JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
100,000.000 1.000000 Local 102.000000 4,663.19 0.00 0.00 102,000.00
Base 102.000000 4,663.19 0.00 0.00 102,000.00
29 Aug 2011 OPEN JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
75,000.000 1.000000 Local 96.000000 329.17 0.00 0.00 72,000.00
Base 96.000000 329.17 0.00 0.00 72,000.00

56808RADS Total

Page 53

Books Closed

Prepared by State Street



Purchase Report by Report Date

August 1, 2011 to August 31, 2011

COMMON B HIGH YIELD LOGAN
LOGAN CIRCLE PARTNERS, L.P.

View Date:
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

300,000.000 Local 10,821.35 0.00 0.00 301,500.00
Base 10,821.35 0.00 0.00 301,500.00

683797AB0 OPPENHEIMER HOLDINGS INC 8.75% 15 Apr 2018 09 Aug 2011 10 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
385,000.000 1.000000 Local 100.831794 10,948.44 0.00 0.00 388,202.41
Base 100.831794 10,948.44 0.00 0.00 388,202.41

72347QAC7 PINNACLE FOODS FIN LLC 9.25% 01 Apr 2015 15 Aug 2011 18 Aug 2011 JPMORGAN SECURITIES INC uUSD/DTC
150,000.000 1.000000 Local 101.250000 5,280.21 0.00 0.00 151,875.00
Base 101.250000 5,280.21 0.00 0.00 151,875.00

72347QAD5 PINNACLE FOODS FIN LLC 10.625% 01 Apr 201 09 Aug 2011 12 Aug 2011 BARCLAYS CAPITAL INC. uUSD/DTC
50,000.000 1.000000 Local 104.500000 1,933.16 0.00 0.00 52,250.00
Base 104.500000 1,933.16 0.00 0.00 52,250.00

31 Aug 2011 OPEN BANK OF AMERICA SECURITIES LLC uUSb/DTC
75,000.000 1.000000 Local 104.000000 3,430.99 0.00 0.00 78,000.00
Base 104.000000 3,430.99 0.00 0.00 78,000.00

72347QADS5 Total

125,000.000 Local 5,364.15 0.00 0.00 130,250.00
Base 5,364.15 0.00 0.00 130,250.00

74965WAA5 ROC FINANCE LLC ROC FIN 12.125% 01 Sep 201 11 Aug 2011 19 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC
250,000.000 1.000000 Local 98.266000 0.00 0.00 0.00 245,665.00
Base 98.266000 0.00 0.00 0.00 245,665.00

767754BX1 RITE AID CORP 9.75% 12 Jun 2016 30 Aug 2011 OPEN BANK OF AMERICA SECURITIES LLC uUSD/DTC
135,000.000 1.000000 Local 106.750000 6,105.94 0.00 0.00 144,112.50
Base 106.750000 6,105.94 0.00 0.00 144,112.50

852060AT9 SPRINT CAP CORP 8.75% 15 Mar 2032 09 Aug 2011 12 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
115,000.000 1.000000 Local 92.000000 4,108.85 0.00 0.00 105,800.00
Base 92.000000 4,108.85 0.00 0.00 105,800.00
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
87952VAF3 TELESAT CANADA/TELESAT L 12.5% 01 Nov 2017 02 Aug 2011 05 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
125,000.000 1.000000 Local 116.719000 4,079.86 0.00 0.00 145,898.75
Base 116.719000 4,079.86 0.00 0.00 145,898.75
31 Aug 2011 OPEN CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
100,000.000 1.000000 Local 114.114000 4,340.28 0.00 0.00 114,114.00
Base 114.114000 4,340.28 0.00 0.00 114,114.00
87952VAF3 Total
225,000.000 Local 8,420.14 0.00 0.00 260,012.75
Base 8,420.14 0.00 0.00 260,012.75
88830MAF9 TITAN INTERNATIONAL INC 7.875% 01 Oct 2017 04 Aug 2011 05 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
380,000.000 1.000000 Local 101.470792 10,224.38 0.00 0.00 385,589.01
Base 101.470792 10,224.38 0.00 0.00 385,589.01
92718WAB5 VIMPELCOM HLDGS 7.504% 01 Mar 2022 09 Aug 2011 J P MORGAN CHASE/J P MORGAN INTL USD/DTC
200,000.000 1.000000 Local 93.250000 1,792.69 0.00 0.00 186,500.00
Base 93.250000 1,792.69 0.00 0.00 186,500.00
09 Aug 2011 CANCEL J P MORGAN CHASE/J P MORGAN INTL USD/DTC
-200,000.000 1.000000 Local 93.250000 -1,792.69 0.00 0.00 -186,500.00
Base 93.250000 -1,792.69 0.00 0.00 -186,500.00
92718WABS5 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
US DOLLAR Total
7,475,000.000 Local 182,675.02 0.00 0.00 7,615,928.39
Base 182,675.02 0.00 0.00 7,615,928.39
FIXED INCOME Total
7,475,000.000
Base 182,675.02 0.00 0.00 7,615,928.39
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Units/Original Face
PURCHASE Total
8,323,833.360
Base 182,675.02 0.00 0.00 8,467,121.25
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LOGAN CIRCLE PARTNERS, L.P.

FUND:  NJEG STATE STREET.

August 1, 2011 to August 31, 2011 View Date:  September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

CASH EQUIVALENTS

US DOLLAR

85749P9B9 STATE STRINSTL LIQUID RESVS 0.155% 31 Dec 2099 01 Aug 2011 01 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
693,670.750 1.000000 Local 100.000000 0.00 0.00 0.00 693,670.75
Base 100.000000 0.00 0.00 0.00 693,670.75

85749P9B9 STATE STR INSTL LIQUID RESVS 0.162% 31 Dec 2099 03 Aug 2011 03 Aug 2011 STATE STREET BANK AND TRUST uUSD/CSW
728,257.430 1.000000 Local 100.000000 0.00 0.00 0.00 728,257.43
Base 100.000000 0.00 0.00 0.00 728,257.43

85749P9B9 STATE STRINSTL LIQUID RESVS 0.165% 31 Dec 2099 05 Aug 2011 05 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
226,184.220 1.000000 Local 100.000000 0.00 0.00 0.00 226,184.22
Base 100.000000 0.00 0.00 0.00 226,184.22

85749P9B9 STATE STR INSTL LIQUID RESVS 0.161% 31 Dec 2099 09 Aug 2011 09 Aug 2011 STATE STREET BANK AND TRUST uUSD/CSW
647,768.740 1.000000 Local 100.000000 0.00 0.00 0.00 647,768.74
Base 100.000000 0.00 0.00 0.00 647,768.74

85749P9B9 STATE STRINSTL LIQUID RESVS 0.152% 31 Dec 2099 11 Aug 2011 11 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
509,091.760 1.000000 Local 100.000000 0.00 0.00 0.00 509,091.76
Base 100.000000 0.00 0.00 0.00 509,091.76

85749P9B9 STATE STR INSTL LIQUID RESVS 0.152% 31 Dec 2099 12 Aug 2011 12 Aug 2011 STATE STREET BANK AND TRUST uSD/CSW
1,098,169.580 1.000000 Local 100.000000 0.00 0.00 0.00 1,098,169.58
Base 100.000000 0.00 0.00 0.00 1,098,169.58

85749P9B9 STATE STRINSTL LIQUID RESVS 0.131% 31 Dec 2099 18 Aug 2011 18 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
463,405.210 1.000000 Local 100.000000 0.00 0.00 0.00 463,405.21
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
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Base 100.000000 0.00 0.00 0.00 463,405.21
31 Dec 2099 19 Aug 2011 19 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
104,518.130 1.000000 Local 100.000000 0.00 0.00 0.00 104,518.13
Base 100.000000 0.00 0.00 0.00 104,518.13
85749P9B9 STATE STR INSTL LIQUID RESVS 0.131% 31 Dec 2099 22 Aug 2011 22 Aug 2011 STATE STREET BANK AND TRUST uSb/CSW
128,665.790 1.000000 Local 100.000000 0.00 0.00 0.00 128,665.79
Base 100.000000 0.00 0.00 0.00 128,665.79
31 Dec 2099 24 Aug 2011 24 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
310,403.390 1.000000 Local 100.000000 0.00 0.00 0.00 310,403.39
Base 100.000000 0.00 0.00 0.00 310,403.39
31 Dec 2099 30 Aug 2011 30 Aug 2011 STATE STREET BANK AND TRUST uSb/CSW
75,574.220 1.000000 Local 100.000000 0.00 0.00 0.00 75,574.22
Base 100.000000 0.00 0.00 0.00 75,574.22
85749P9B9 Total
4,985,709.220 Local 0.00 0.00 0.00 4,985,709.22
Base 0.00 0.00 0.00 4,985,709.22
US DOLLAR Total
4,985,709.220 Local 0.00 0.00 0.00 4,985,709.22
Base 0.00 0.00 0.00 4,985,709.22
CASH EQUIVALENTS Total
4,985,709.220
Base 0.00 0.00 0.00 4,985,709.22
FIXED INCOME

US DOLLAR
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COMMON B HIGH YIELD LOGAN
LOGAN CIRCLE PARTNERS, L.P.

FUND:  NJEG STATE STREET.
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Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
03841XAB0O AQUILEX HDG AQUILEX FIN 11.125% 15 Dec 201 30 Aug 2011 OPEN CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
225,000.000 1.000000 Local 58.000000 5,353.91 0.00 0.00 130,500.00
Base 58.000000 5,353.91 0.00 0.00 130,500.00
147446AQ1 CASE NEW HOLLAND INC 7.875% 01 Dec 2017 04 Aug 2011 10 Aug 2011 6 EXCHANGE OFFER (NON CASH) uUSb/DTC
165,000.000 1.000000 Local 99.408163 2,273.91 0.00 0.00 164,023.47
Base 99.408163 2,273.91 0.00 0.00 164,023.47
15671BAE1 CENVEO CORP 8.875% 01 Feb 2018 02 Aug 2011 05 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
475,000.000 1.000000 Local 96.500000 468.40 0.00 0.00 458,375.00
Base 96.500000 468.40 0.00 0.00 458,375.00
03 Aug 2011 05 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
75,000.000 1.000000 Local 96.000000 73.96 0.00 0.00 72,000.00
Base 96.000000 73.96 0.00 0.00 72,000.00
15671BAE1 Total
550,000.000 Local 542.36 0.00 0.00 530,375.00
Base 542.36 0.00 0.00 530,375.00
184496AG2 CLEAN HARBORS INC 7.625% 15 Aug 2016 29 Aug 2011 30 Aug 2011 1 EXCHANGE OFFER (NON CASH) USb/DTC
650,000.000 1.000000 Local 104.414153 1,927.43 0.00 0.00 678,692.00
Base 104.414153 1,927.43 0.00 0.00 678,692.00
18538TAA7 CLEARWIRE COMM/FINANCE 12% 01 Dec 2015 18 Aug 2011 23 Aug 2011 UBS SECURITIES LLC USD/DTC
95,000.000 1.000000 Local 91.500000 2,596.67 0.00 0.00 86,925.00
Base 91.500000 2,596.67 0.00 0.00 86,925.00
18 Aug 2011 23 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
130,000.000 1.000000 Local 90.500000 3,553.33 0.00 0.00 117,650.00
Base 90.500000 3,553.33 0.00 0.00 117,650.00
18538TAA7 Total
225,000.000 Local 6,150.00 0.00 0.00 204,575.00
Base 6,150.00 0.00 0.00 204,575.00
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COMMON B HIGH YIELD LOGAN
LOGAN CIRCLE PARTNERS, L.P.
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August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
268520AC7 EH HOLDING CORP 7.625% 15 Jun 2021 18 Aug 2011 23 Aug 2011 RIDGE CLEARING & OUTSOURCING SOLUTI  USD/DTC
100,000.000 1.000000 Local 99.250000 1,736.81 0.00 0.00 99,250.00
Base 99.250000 1,736.81 0.00 0.00 99,250.00
404121AD7 HCA INC 7.5% 15 Feb 2022 15 Aug 2011 18 Aug 2011 CITADEL DERIVATIVES GROUP LLC uUSb/DTC
100,000.000 1.000000 Local 99.125000 354.17 0.00 0.00 99,125.00
Base 99.125000 354.17 0.00 0.00 99,125.00
46122EAD7 INVENTIV HEALTH INC 10% 15 Aug 2018 16 Aug 2011 19 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
275,000.000 1.000000 Local 92.250000 305.56 0.00 0.00 253,687.50
Base 92.250000 305.56 0.00 0.00 253,687.50
16 Aug 2011 19 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
75,000.000 1.000000 Local 92.250000 83.33 0.00 0.00 69,187.50
Base 92.250000 83.33 0.00 0.00 69,187.50
17 Aug 2011 22 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
140,000.000 1.000000 Local 92.250000 272.22 0.00 0.00 129,150.00
Base 92.250000 272.22 0.00 0.00 129,150.00
46122EAD7 Total
490,000.000 Local 661.11 0.00 0.00 452,025.00
Base 661.11 0.00 0.00 452,025.00
56808RAD8 MARINA DISTRICT FINANCE 9.875% 15 Aug 2018 11 Aug 2011 16 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
125,000.000 1.000000 Local 96.000000 34.29 0.00 0.00 120,000.00
Base 96.000000 34.29 0.00 0.00 120,000.00
18 Aug 2011 23 Aug 2011 BARCLAYS CAPITAL INC. USb/DTC
100,000.000 1.000000 Local 98.000000 219.44 0.00 0.00 98,000.00
Base 98.000000 219.44 0.00 0.00 98,000.00
18 Aug 2011 23 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
50,000.000 1.000000 Local 98.000000 109.72 0.00 0.00 49,000.00
Base 98.000000 109.72 0.00 0.00 49,000.00
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
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18 Aug 2011 23 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
50,000.000 1.000000 Local 98.000000 109.72 0.00 0.00 49,000.00
Base 98.000000 109.72 0.00 0.00 49,000.00
56808RADS Total
325,000.000 Local 47317 0.00 0.00 316,000.00
Base 47317 0.00 0.00 316,000.00
640096AD5 NEFF RENTAL LLC/NEFF FIN 9.625% 15 May 2016 16 Aug 2011 19 Aug 2011 MORGAN STANLEY CO INCORPORATED USD/DTC
150,000.000 1.000000 Local 91.500000 3,850.00 0.00 0.00 137,250.00
Base 91.500000 3,850.00 0.00 0.00 137,250.00
683797AA2 OPPENHEIMER HOLDINGS INC 8.75% 15 Apr 2018 09 Aug 2011 10 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
385,000.000 1.000000 Local 100.831794 10,948.44 0.00 0.00 388,202.41
Base 100.831794 10,948.44 0.00 0.00 388,202.41
72147KAAB PILGRIMS PRIDE CORP 0% 02 Aug 2011 05 Aug 2011 CANTOR FITZGERALD & CO USD/DTC
175,000.000 1.000000 Local 88.750000 1,914.06 0.00 0.00 155,312.50
Base 88.750000 1,914.06 0.00 0.00 155,312.50
09 Aug 2011 12 Aug 2011 JPMORGAN SECURITIES INC USb/DTC
75,000.000 1.000000 Local 85.000000 935.16 0.00 0.00 63,750.00
Base 85.000000 935.16 0.00 0.00 63,750.00
09 Aug 2011 12 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
75,000.000 1.000000 Local 83.500000 935.16 0.00 0.00 62,625.00
Base 83.500000 935.16 0.00 0.00 62,625.00
72147KAAG6 Total
325,000.000 Local 3,784.38 0.00 0.00 281,687.50
Base 3,784.38 0.00 0.00 281,687.50
72347QAC7 PINNACLE FOODS FIN LLC 9.25% 01 Apr 2015 03 Aug 2011 08 Aug 2011 PERSHING LLC USD/DTC
125,000.000 1.000000 Local 103.500000 4,078.99 0.00 0.00 129,375.00
Base 103.500000 4,078.99 0.00 0.00 129,375.00
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LOGAN CIRCLE PARTNERS, L.P.

FUND:  NJEG STATE STREET.

August 1, 2011 to August 31, 2011 View Date:  September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

74959HAAG REYNOLDS GRP ISS/REYNOLD 7.875% 15 Aug 2019 17 Aug 2011 22 Aug 2011 JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
150,000.000 1.000000 Local 100.000000 426.56 0.00 0.00 150,000.00
Base 100.000000 426.56 0.00 0.00 150,000.00

18 Aug 2011 23 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
100,000.000 1.000000 Local 99.750000 306.25 0.00 0.00 99,750.00
Base 99.750000 306.25 0.00 0.00 99,750.00

74959HAAG Total

250,000.000 Local 732.81 0.00 0.00 249,750.00
Base 732.81 0.00 0.00 249,750.00

87255MAA8 TL ACQUISITIONS INC 10.5% 15 Jan 2015 02 Aug 2011 05 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
200,000.000 1.000000 Local 84.750000 1,166.67 0.00 0.00 169,500.00
Base 84.750000 1,166.67 0.00 0.00 169,500.00

88830MAE2 TITAN INTERNATIONAL INC 7.875% 01 Oct 2017 04 Aug 2011 05 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
380,000.000 1.000000 Local 101.470792 10,224.38 0.00 0.00 385,589.01
Base 101.470792 10,224.38 0.00 0.00 385,589.01

US DOLLAR Total
4,645,000.000 Local 54,258.54 0.00 0.00 4,415,919.39
Base 54,258.54 0.00 0.00 4,415,919.39

FIXED INCOME Total

4,645,000.000
Base 54,258.54 0.00 0.00 4,415,919.39

SALES Total
9,630,709.220
Base 54,258.54 0.00 0.00 9,401,628.61
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FUND:  NJEH STATE STREET.
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

CASH EQUIVALENTS

US DOLLAR

85749P9B9 STATE STRINSTL LIQUID RESVS 0.168% 31 Dec 2099 01 Aug 2011 01 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
142,114.400 1.000000 Local 100.000000 0.00 0.00 0.00 142,114.40
Base 100.000000 0.00 0.00 0.00 142,114.40

85749P9B9 STATE STR INSTL LIQUID RESVS 0.191% 31 Dec 2099 02 Aug 2011 02 Aug 2011 STATE STREET BANK AND TRUST uSb/CSW
775,056.480 1.000000 Local 100.000000 0.00 0.00 0.00 775,056.48
Base 100.000000 0.00 0.00 0.00 775,056.48

85749P9B9 STATE STRINSTL LIQUID RESVS 0.132% 31 Dec 2099 04 Aug 2011 04 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
0.020 1.000000 Local 100.000000 0.00 0.00 0.00 0.02
Base 100.000000 0.00 0.00 0.00 0.02

85749P9B9 STATE STR INSTL LIQUID RESVS 0.120% 31 Dec 2099 11 Aug 2011 11 Aug 2011 STATE STREET BANK AND TRUST uSb/CSW
331,332.060 1.000000 Local 100.000000 0.00 0.00 0.00 331,332.06
Base 100.000000 0.00 0.00 0.00 331,332.06

85749P9B9 STATE STRINSTL LIQUID RESVS 0.117% 31 Dec 2099 15 Aug 2011 15 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
1,345,455.420 1.000000 Local 100.000000 0.00 0.00 0.00 1,345,455.42
Base 100.000000 0.00 0.00 0.00 1,345,455.42

85749P9B9 STATE STR INSTL LIQUID RESVS 0.125% 31 Dec 2099 16 Aug 2011 16 Aug 2011 STATE STREET BANK AND TRUST uSb/CSW
198,687.440 1.000000 Local 100.000000 0.00 0.00 0.00 198,687.44
Base 100.000000 0.00 0.00 0.00 198,687.44

85749P9B9 STATE STRINSTL LIQUID RESVS 0.083% 31 Dec 2099 24 Aug 2011 24 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
3.830 1.000000 Local 100.000000 0.00 0.00 0.00 3.83
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Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 3.83
85749P9B9 STATE STR INSTL LIQUID RESVS 0.086% 31 Dec 2099 29 Aug 2011 29 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
54,253.700 1.000000 Local 100.000000 0.00 0.00 0.00 54,253.70
Base 100.000000 0.00 0.00 0.00 54,253.70
85749P9B9 STATE STR INSTL LIQUID RESVS 0.101% 31 Dec 2099 30 Aug 2011 30 Aug 2011 STATE STREET BANK AND TRUST usSD/CSW
412,230.560 1.000000 Local 100.000000 0.00 0.00 0.00 412,230.56
Base 100.000000 0.00 0.00 0.00 412,230.56
85749P9B9 STATE STR INSTL LIQUID RESVS 0.092% 31 Dec 2099 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
1,145,853.430 1.000000 Local 100.000000 0.00 0.00 0.00 1,145,853.43
Base 100.000000 0.00 0.00 0.00 1,145,853.43
85749P9B9 Total
4,404,987.340 Local 0.00 0.00 0.00 4,404,987.34
Base 0.00 0.00 0.00 4,404,987.34
US DOLLAR Total
4,404,987.340 Local 0.00 0.00 0.00 4,404,987.34
Base 0.00 0.00 0.00 4,404,987.34
CASH EQUIVALENTS Total
4,404,987.340
Base 0.00 0.00 0.00 4,404,987.34
FIXED INCOME
US DOLLAR
028865AB9 AMERICAN PETROLIUM TAN 10.25% 01 May 2015 18 Aug 2011 23 Aug 2011 STERNE, AGEE, AND LEACH INC USD/DTC
625,000.000 1.000000 Local 99.250000 19,930.56 0.00 0.00 620,312.50
Base 99.250000 19,930.56 0.00 0.00 620,312.50
06647FAAO BANKRATE INC 11.75% 15 Jul 2015 28 Jul 2011 01 Aug 2011 4 EXCHANGE OFFER (NON CASH) USD/DTC
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553,000.000 1.000000 Local 99.371345 2,346.41 0.00 0.00 549,523.54
Base 99.371345 2,346.41 0.00 0.00 549,523.54
085790AW3 BERRY PLASTICS CORP 9.75% 15 Jan 2021 05 Aug 2011 10 Aug 2011 GOLDMAN SACHS + CO USD/DTC
850,000.000 1.000000 Local 95.500000 5,755.21 0.00 0.00 811,750.00
Base 95.500000 5,755.21 0.00 0.00 811,750.00
23833NAG9 DAVE + BUSTERS INC SR NT 11% 01 Jun 2018 15 Aug 2011 18 Aug 2011 SEAPORT GROUP SECURITIES LLC USD/DTC
600,000.000 1.000000 Local 105.270000 14,116.67 0.00 0.00 631,620.00
Base 105.270000 14,116.67 0.00 0.00 631,620.00
25272PAC6 DIAMOND RESORTS CORP 12% 15 Aug 2018 10 Aug 2011 12 Aug 2011 2 EXCHANGE OFFER (NON CASH) USD/DTC
1,000,000.000 1.000000 Local 100.825768 58,333.33 0.00 0.00 1,008,257.68
Base 100.825768 58,333.33 0.00 0.00 1,008,257.68
269246AT1 E TRADE FINL CORP 12.5% 30 Nov 2017 05 Aug 2011 10 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
350,000.000 1.000000 Local 117.500000 8,506.94 0.00 0.00 411,250.00
Base 117.500000 8,506.94 0.00 0.00 411,250.00
345143AA9 FORBES ENERGY SERVICES 9% 15 Jun 2019 02 Aug 2011 05 Aug 2011 JEFFERIESHIGH YIELD TRADING LLC uUSb/DTC
525,000.000 1.000000 Local 99.125000 7,612.50 0.00 0.00 520,406.25
Base 99.125000 7,612.50 0.00 0.00 520,406.25
12 Aug 2011 17 Aug 2011 BROADPOINT CAPITAL USD/DTC
275,000.000 1.000000 Local 98.512502 4,812.50 0.00 0.00 270,909.38
Base 98.512502 4,812.50 0.00 0.00 270,909.38
345143AA9 Total
800,000.000 Local 12,425.00 0.00 0.00 791,315.63
Base 12,425.00 0.00 0.00 791,315.63
38211PAA7 GOOD SAM ENTERPRISES LLC 11.5% 01 Dec 2016 26 Aug 2011 29 Aug 2011 3 EXCHANGE OFFER (NON CASH) USD/DTC
800,000.000 1.000000 Local 104.311221 21,722.22 0.00 0.00 834,489.77
Base 104.311221 21,722.22 0.00 0.00 834,489.77
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404121AD7 HCA INC 7.5% 15 Feb 2022 05 Aug 2011 10 Aug 2011 WELLS FARGO SECURITIES, LLC uUSb/DTC
125,000.000 1.000000 Local 97.500000 234.38 0.00 0.00 121,875.00
Base 97.500000 234.38 0.00 0.00 121,875.00

11 Aug 2011 16 Aug 2011 OPPENHEIMER + CO. INC. uUSD/DTC
150,000.000 1.000000 Local 94.250000 468.75 0.00 0.00 141,375.00
Base 94.250000 468.75 0.00 0.00 141,375.00

404121AD7 Total

275,000.000 Local 703.13 0.00 0.00 263,250.00
Base 703.13 0.00 0.00 263,250.00

45073HAA7 IVD ACQUISITION CORP 11.125% 15 Aug 201 16 Aug 2011 19 Aug 2011 J.P. MORGAN SECURITIES LLC USD/DTC
425,000.000 1.000000 Local 98.714000 0.00 0.00 0.00 419,534.50
Base 98.714000 0.00 0.00 0.00 419,534.50

527298AM5 LEVEL 3 FING INC 9.25% 01 Nov 2014 17 Aug 2011 22 Aug 2011 UBS SECURITIES LLC uUSb/DTC
400,000.000 1.000000 Local 101.250000 11,408.33 0.00 0.00 405,000.00
Base 101.250000 11,408.33 0.00 0.00 405,000.00

582411AF1 MCMORAN EXPLORATION CO 11.875% 15 Nov 201 15 Aug 2011 18 Aug 2011 STERNE, AGEE, AND LEACH INC USb/DTC
800,000.000 1.000000 Local 107.280000 24,541.67 0.00 0.00 858,240.00
Base 107.280000 24,541.67 0.00 0.00 858,240.00

683797AB0 OPPENHEIMER HOLDINGS INC 8.75% 15 Apr 2018 09 Aug 2011 10 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
750,000.000 1.000000 Local 100.000000 21,328.13 0.00 0.00 750,000.00
Base 100.000000 21,328.13 0.00 0.00 750,000.00

74959HAB4 REYNOLDS GRP ISS/REYNOLD 9.875% 15 Aug 2019 26 Jul 2011 UBS SECURITIES LLC uUSD/DTC
325,000.000 1.000000 Local 102.000000 0.00 0.00 0.00 331,500.00
Base 102.000000 0.00 0.00 0.00 331,500.00

26 Jul 2011  CANCEL UBS SECURITIES LLC uUSb/DTC
-325,000.000 1.000000 Local 102.000000 0.00 0.00 0.00 -331,500.00
Base 102.000000 0.00 0.00 0.00 -331,500.00
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74959HAB4 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
75040PAK4 RADIO ONE INC 12.5% 11 May 2016 15 Feb 2011 AUTREPAT-INT RE USD/DTC
18,658.000 1.000000 Local 100.000000 0.00 0.00 0.00 18,658.00
Base 100.000000 0.00 0.00 0.00 18,658.00
15 Feb 2011 CANCEL AUTREPAT-INT RE USD/DTC
-18,658.000 1.000000 Local 100.000000 0.00 0.00 0.00 -18,658.00
Base 100.000000 0.00 0.00 0.00 -18,658.00
15 Aug 2011 15 Aug 2011 AUTREPAT-INT RE USD/DTC
18,658.000 1.000000 Local 100.000000 0.00 0.00 0.00 18,658.00
Base 100.000000 0.00 0.00 0.00 18,658.00
75040PAK4 Total
18,658.000 Local 0.00 0.00 0.00 18,658.00
Base 0.00 0.00 0.00 18,658.00
823777AHO SHERIDAN GROUP INC/THE 12.5% 15 Apr 2014 02 Aug 2011 03 Aug 2011 1 EXCHANGE OFFER (NON CASH) USb/DTC
925,000.000 1.000000 Local 94.506542 34,366.32 0.00 0.00 874,185.52
Base 94.506542 34,366.32 0.00 0.00 874,185.52
97314XAE4 WIND ACQUISITION FIN SA 11.75% 15 Jul 2017 05 Aug 2011 10 Aug 2011 BROADPOINT CAPITAL USD/DTC
200,000.000 1.000000 Local 105.520000 1,631.94 0.00 0.00 211,040.00
Base 105.520000 1,631.94 0.00 0.00 211,040.00
US DOLLAR Total
9,371,658.000 Local 237,115.86 0.00 0.00 9,458,427.14
Base 237,115.86 0.00 0.00 9,458,427.14
FIXED INCOME Total
9,371,658.000
Base 237,115.86 0.00 0.00 9,458,427.14
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Units/Original Face
PURCHASE Total
13,776,645.340
Base 237,115.86 0.00 0.00 13,863,414.48
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Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

CASH EQUIVALENTS

US DOLLAR

85749P9B9 STATE STRINSTL LIQUID RESVS 0.133% 31 Dec 2099 03 Aug 2011 03 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
575,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 575,000.00
Base 100.000000 0.00 0.00 0.00 575,000.00

31 Dec 2099 05 Aug 2011 05 Aug 2011 STATE STREET BANK AND TRUST uUSD/CSW
204,654.180 1.000000 Local 100.000000 0.00 0.00 0.00 204,654.18
Base 100.000000 0.00 0.00 0.00 204,654.18

31 Dec 2099 09 Aug 2011 09 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
373,770.630 1.000000 Local 100.000000 0.00 0.00 0.00 373,770.63
Base 100.000000 0.00 0.00 0.00 373,770.63

31 Dec 2099 10 Aug 2011 10 Aug 2011 STATE STREET BANK AND TRUST uUSD/CSW
1,558,918.470 1.000000 Local 100.000000 0.00 0.00 0.00 1,658,918.47
Base 100.000000 0.00 0.00 0.00 1,658,918.47

85749P9B9 STATE STRINSTL LIQUID RESVS 0.132% 31 Dec 2099 17 Aug 2011 17 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
215,721.880 1.000000 Local 100.000000 0.00 0.00 0.00 215,721.88
Base 100.000000 0.00 0.00 0.00 215,721.88

85749P9B9 STATE STR INSTL LIQUID RESVS 0.120% 31 Dec 2099 18 Aug 2011 18 Aug 2011 STATE STREET BANK AND TRUST uSD/CSW
1,528,518.340 1.000000 Local 100.000000 0.00 0.00 0.00 1,5628,518.34
Base 100.000000 0.00 0.00 0.00 1,5628,518.34

85749P9B9 STATE STRINSTL LIQUID RESVS 0.191% 31 Dec 2099 19 Aug 2011 19 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
252,423.960 1.000000 Local 100.000000 0.00 0.00 0.00 252,423.96
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Base 100.000000 0.00 0.00 0.00 252,423.96
31 Dec 2099 22 Aug 2011 22 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
416,408.330 1.000000 Local 100.000000 0.00 0.00 0.00 416,408.33
Base 100.000000 0.00 0.00 0.00 416,408.33
31 Dec 2099 23 Aug 2011 23 Aug 2011 STATE STREET BANK AND TRUST usb/CsSW
210,467.710 1.000000 Local 100.000000 0.00 0.00 0.00 210,467.71
Base 100.000000 0.00 0.00 0.00 210,467.71
85749P9B9 Total
5,335,883.500 Local 0.00 0.00 0.00 5,335,883.50
Base 0.00 0.00 0.00 5,335,883.50
US DOLLAR Total
5,335,883.500 Local 0.00 0.00 0.00 5,335,883.50
Base 0.00 0.00 0.00 5,335,883.50
CASH EQUIVALENTS Total
5,335,883.500
Base 0.00 0.00 0.00 5,335,883.50
FIXED INCOME
US DOLLAR
00339KAA5 ABITIBIBOWATER INC 10.25% 15 Oct 2018 11 Aug 2011 16 Aug 2011 RBS SECURITIES INC. USD/DTC
313,000.000 1.000000 Local 105.000000 10,783.28 0.00 0.00 328,650.00
Base 105.000000 10,783.28 0.00 0.00 328,650.00
00826KAD9 AFFINITY GROUP INC 11.5% 01 Dec 2016 26 Aug 2011 29 Aug 2011 3 EXCHANGE OFFER (NON CASH) USD/DTC
800,000.000 1.000000 Local 104.311221 21,722.22 0.00 0.00 834,489.77
Base 104.311221 21,722.22 0.00 0.00 834,489.77
018089AA0 ALLEN SYSTEMS GROUP INC 10.5% 15 Nov 2016 16 Aug 2011 19 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
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175,000.000 1.000000 Local 92.750000 4,797.92 0.00 0.00 162,312.50
Base 92.750000 4,797.92 0.00 0.00 162,312.50

039686AB6 ARDAGH PACKAGING FINANCE 9.125% 15 Oct 2020 02 Aug 2011 05 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
300,000.000 1.000000 Local 105.000000 8,364.58 0.00 0.00 315,000.00
Base 105.000000 8,364.58 0.00 0.00 315,000.00

06646VAB4 BANKRATE INC 11.75% 15 Jul 2015 28 Jul 2011 01 Aug 2011 4 EXCHANGE OFFER (NON CASH) USD/DTC
553,000.000 1.000000 Local 99.371345 2,346.41 0.00 0.00 549,523.54
Base 99.371345 2,346.41 0.00 0.00 549,523.54

25272PAA0 DIAMOND RESORTS CORP 12% 15 Aug 2018 10 Aug 2011 12 Aug 2011 2 EXCHANGE OFFER (NON CASH) USD/DTC
1,000,000.000 1.000000 Local 100.825768 58,333.33 0.00 0.00 1,008,257.68
Base 100.825768 58,333.33 0.00 0.00 1,008,257.68

265516AA2 DUNKIN FINANCE CORP 9.625% 01 Dec 2018 31 Aug 2011 31 Aug 2011 CALLED BONDS USD/DTC
1,063,000.000 1.000000 Local 100.500000 25,578.43 0.00 0.00 1,068,315.00
Base 100.500000 25,578.43 0.00 0.00 1,068,315.00

45073HAA7 IVD ACQUISITION CORP 11.125% 15 Aug 201 18 Aug 2011 23 Aug 2011 J.P. MORGAN SECURITIES LLC uUSb/DTC
425,000.000 1.000000 Local 101.000000 525.35 0.00 0.00 429,250.00
Base 101.000000 525.35 0.00 0.00 429,250.00

527298AM5 LEVEL 3 FING INC 9.25% 01 Nov 2014 25 Aug 2011 30 Aug 2011 BARCLAYS CAPITAL INC USD/DTC
400,000.000 1.000000 Local 100.000000 12,230.56 0.00 0.00 400,000.00
Base 100.000000 12,230.56 0.00 0.00 400,000.00

683797AA2 OPPENHEIMER HOLDINGS INC 8.75% 15 Apr 2018 09 Aug 2011 10 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
750,000.000 1.000000 Local 100.000000 21,328.13 0.00 0.00 750,000.00
Base 100.000000 21,328.13 0.00 0.00 750,000.00

695459AB3 PAETEC HLDG CORP 9.5% 15Jul 2015 10 Aug 2011 15 Aug 2011 STERNE, AGEE, AND LEACH INC USD/DTC
850,000.000 1.000000 Local 104.250000 6,729.17 0.00 0.00 886,125.00
Base 104.250000 6,729.17 0.00 0.00 886,125.00
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823777AF4 SHERIDAN GROUP INC/THE 12.5% 15 Apr 2014 02 Aug 2011 03 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
925,000.000 1.000000 Local 94.506542 34,366.32 0.00 0.00 874,185.52
Base 94.506542 34,366.32 0.00 0.00 874,185.52
85512QAH7 STAR GAS PARTNER/FINANCE 8.875% 01 Dec 2017 04 Aug 2011 09 Aug 2011 BROADPOINT CAPITAL uUSb/DTC
1,250,000.000 1.000000 Local 103.000000 20,954.86 0.00 0.00 1,287,500.00
Base 103.000000 20,954.86 0.00 0.00 1,287,500.00
US DOLLAR Total
8,804,000.000 Local 228,060.56 0.00 0.00 8,893,609.01
Base 228,060.56 0.00 0.00 8,893,609.01
FIXED INCOME Total
8,804,000.000
Base 228,060.56 0.00 0.00 8,893,609.01
SALES Total
14,139,883.500
Base 228,060.56 0.00 0.00 14,229,492.51
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Units/Original Face
CASH EQUIVALENTS
US DOLLAR
85749P9B9 STATE STR INSTL LIQUID RESVS 0.137% 31 Dec 2099 02 Aug 2011 02 Aug 2011 STATE STREET BANK AND TRUST UsSD/CSW
43,523.480 1.000000 Local 100.000000 0.00 0.00 0.00 43,523.48
Base 100.000000 0.00 0.00 0.00 43,523.48
85749P9B9 STATE STR INSTL LIQUID RESVS 0.101% 31 Dec 2099 08 Aug 2011 08 Aug 2011 STATE STREET BANK AND TRUST UsD/CSW
81,803.590 1.000000 Local 100.000000 0.00 0.00 0.00 81,803.59
Base 100.000000 0.00 0.00 0.00 81,803.59
85749P9B9 STATE STR INSTL LIQUID RESVS 0.103% 31 Dec 2099 10 Aug 2011 10 Aug 2011 STATE STREET BANK AND TRUST UsSD/CSW
192,895.290 1.000000 Local 100.000000 0.00 0.00 0.00 192,895.29
Base 100.000000 0.00 0.00 0.00 192,895.29
85749P9B9 STATE STR INSTL LIQUID RESVS 0.098% 31 Dec 2099 11 Aug 2011 11 Aug 2011 STATE STREET BANK AND TRUST UsD/CSW
2,043,955.220 1.000000 Local 100.000000 0.00 0.00 0.00 2,043,955.22
Base 100.000000 0.00 0.00 0.00 2,043,955.22
85749P9B9 STATE STR INSTL LIQUID RESVS 0.102% 31 Dec 2099 12 Aug 2011 12 Aug 2011 STATE STREET BANK AND TRUST UsD/CSW
41,500.000 1.000000 Local 100.000000 0.00 0.00 0.00 41,500.00
Base 100.000000 0.00 0.00 0.00 41,500.00
85749P9B9 STATE STR INSTL LIQUID RESVS 0.117% 31 Dec 2099 15 Aug 2011 15 Aug 2011 STATE STREET BANK AND TRUST UsD/CSW
613,322.840 1.000000 Local 100.000000 0.00 0.00 0.00 613,322.84
Base 100.000000 0.00 0.00 0.00 613,322.84
85749P9B9 STATE STR INSTL LIQUID RESVS 0.125% 31 Dec 2099 16 Aug 2011 16 Aug 2011 STATE STREET BANK AND TRUST UsD/CSW
19,414.920 1.000000 Local 100.000000 0.00 0.00 0.00 19,414.92
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Base 100.000000 0.00 0.00 0.00 19,414.92
85749P9B9 STATE STR INSTL LIQUID RESVS 0.092% 31 Dec 2099 23 Aug 2011 23 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
309.030 1.000000 Local 100.000000 0.00 0.00 0.00 309.03
Base 100.000000 0.00 0.00 0.00 309.03
85749P9B9 STATE STR INSTL LIQUID RESVS 0.083% 31 Dec 2099 26 Aug 2011 26 Aug 2011 STATE STREET BANK AND TRUST usb/CsSW
5,034,093.600 1.000000 Local 100.000000 0.00 0.00 0.00 5,034,093.60
Base 100.000000 0.00 0.00 0.00 5,034,093.60
85749P9B9 STATE STR INSTL LIQUID RESVS 0.100% 31 Dec 2099 29 Aug 2011 29 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
17,641.750 1.000000 Local 100.000000 0.00 0.00 0.00 17,641.75
Base 100.000000 0.00 0.00 0.00 17,641.75
85749P9B9 STATE STR INSTL LIQUID RESVS 0.092% 31 Dec 2099 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST usb/CsSW
339,590.620 1.000000 Local 100.000000 0.00 0.00 0.00 339,590.62
Base 100.000000 0.00 0.00 0.00 339,590.62
85749P9B9 Total
8,428,050.340 Local 0.00 0.00 0.00 8,428,050.34
Base 0.00 0.00 0.00 8,428,050.34
US DOLLAR Total
8,428,050.340 Local 0.00 0.00 0.00 8,428,050.34
Base 0.00 0.00 0.00 8,428,050.34
CASH EQUIVALENTS Total
8,428,050.340
Base 0.00 0.00 0.00 8,428,050.34
FIXED INCOME
US DOLLAR
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

014477AL7 ALERIS INTL INC 7.625% 15 Feb 2018 17 Aug 2011 22 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
250,000.000 1.000000 Local 96.000000 370.66 0.00 0.00 240,000.00
Base 96.000000 370.66 0.00 0.00 240,000.00

03070QAM3 AMERICAN CASINOS INC 7.5% 15 Apr 2021 16 Aug 2011 19 Aug 2011 BANK OF AMERICA SECURITIES LLC uUSb/DTC
1,000,000.000 1.000000 Local 101.000000 26,041.67 0.00 0.00 1,010,000.00
Base 101.000000 26,041.67 0.00 0.00 1,010,000.00

03674PAD5 ANTERO RESOURCES FINANCE 7.25% 01 Aug 2019 02 Aug 2011 05 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
100,000.000 1.000000 Local 101.500000 80.56 0.00 0.00 101,500.00
Base 101.500000 80.56 0.00 0.00 101,500.00

039380AF7 ARCH COAL INC 7.25% 15 Jun 2021 16 Aug 2011 19 Aug 2011 WELLS FARGO SECURITIES LLC uUSD/DTC
200,000.000 1.000000 Local 99.500000 2,618.06 0.00 0.00 199,000.00
Base 99.500000 2,618.06 0.00 0.00 199,000.00

12618MAC4 CPI INTERNATIONAL INC 8% 15 Feb 2018 18 Aug 2011 19 Aug 2011 1 EXCHANGE OFFER (NON CASH) uUSD/DTC
250,000.000 1.000000 Local 100.000000 166.67 0.00 0.00 250,000.00
Base 100.000000 166.67 0.00 0.00 250,000.00

184502BG6 CLEAR CHANNEL COMMUNICAT 9% 01 Mar 2021 04 Aug 2011 10 Aug 2011 6 EXCHANGE OFFER (NON CASH) USD/DTC
1,000,000.000 1.000000 Local 99.398750 40,250.00 0.00 0.00 993,987.50
Base 99.398750 40,250.00 0.00 0.00 993,987.50

203372AH0 COMMSCOPE INC 8.25% 15 Jan 2019 17 Aug 2011 22 Aug 2011 JPMORGAN SECURITIES INC uUSb/DTC
250,000.000 1.000000 Local 100.250000 2,119.79 0.00 0.00 250,625.00
Base 100.250000 2,119.79 0.00 0.00 250,625.00

302203AA2 EXPRO FINANCE LUXEMBOURG 8.5% 15 Dec 2016 31 Aug 2011 OPEN MORGAN STANLEY CO INCORPORATED USb/DTC
500,000.000 1.000000 Local 96.000000 9,562.50 0.00 0.00 480,000.00
Base 96.000000 9,562.50 0.00 0.00 480,000.00

398433AF9 GRIFFON CORPORATION 7.125% 01 Apr 2018 09 Aug 2011 15 Aug 2011 6 EXCHANGE OFFER (NON CASH) USD/DTC
150,000.000 1.000000 Local 100.000000 4,215.63 0.00 0.00 150,000.00
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Base 100.000000 4,215.63 0.00 0.00 150,000.00

428040CHO HERTZ CORP 6.75% 15 Apr 2019 17 Aug 2011 22 Aug 2011 WELLS FARGO SECURITIES LLC uUSD/DTC
250,000.000 1.000000 Local 96.750000 5,953.13 0.00 0.00 241,875.00
Base 96.750000 5,953.13 0.00 0.00 241,875.00

44701QAX0 HUNTSMAN INTERNATIONAL L 8.625% 15 Mar 2021 17 Aug 2011 BANK OF AMERICA SECURITIES LLC uUSD/DTC
375,000.000 1.000000 Local 105.750000 14,105.47 0.00 0.00 396,562.50
Base 105.750000 14,105.47 0.00 0.00 396,562.50

17 Aug 2011 CANCEL BANK OF AMERICA SECURITIES LLC uUSb/DTC
-375,000.000 1.000000 Local 105.750000 -14,105.47 0.00 0.00 -396,562.50
Base 105.750000 -14,105.47 0.00 0.00 -396,562.50

17 Aug 2011 22 Aug 2011 MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
375,000.000 1.000000 Local 105.750000 14,105.47 0.00 0.00 396,562.50
Base 105.750000 14,105.47 0.00 0.00 396,562.50

44701QAXO0 Total

375,000.000 Local 14,105.47 0.00 0.00 396,562.50
Base 14,105.47 0.00 0.00 396,562.50

45073HAA7 IVD ACQUISITION CORP 11.125% 15 Aug 201 17 Aug 2011 22 Aug 2011 JPMORGAN SECURITIES INC uUSb/DTC
200,000.000 1.000000 Local 101.375000 185.42 0.00 0.00 202,750.00
Base 101.375000 185.42 0.00 0.00 202,750.00

16 Aug 2011 19 Aug 2011 JPMORGAN SECURITIES INC uUSD/DTC
300,000.000 1.000000 Local 98.714000 0.00 0.00 0.00 296,142.00
Base 98.714000 0.00 0.00 0.00 296,142.00

45073HAAT Total

500,000.000 Local 185.42 0.00 0.00 498,892.00
Base 185.42 0.00 0.00 498,892.00

459745FW0 INTERNATIONAL LEASE FIN CORP 8.625% 15 Sep 2015 17 Aug 2011 22 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
325,000.000 1.000000 Local 103.500000 12,335.33 0.00 0.00 336,375.00
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Base 103.500000 12,335.33 0.00 0.00 336,375.00

552953BB6 MGM MIRAGE 7.625% 15 Jan 2017 16 Aug 2011 19 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
250,000.000 1.000000 Local 92.000000 1,800.35 0.00 0.00 230,000.00
Base 92.000000 1,800.35 0.00 0.00 230,000.00

594073AB4 MICHAEL FOODS INC 9.75% 15 Jul 2018 05 Aug 2011 08 Aug 2011 3 EXCHANGE OFFER (NON CASH) USD/DTC
750,000.000 1.000000 Local 102.000413 4,062.50 0.00 0.00 765,003.10
Base 102.000413 4,062.50 0.00 0.00 765,003.10

594087AR9 MICHAELS STORES INC 7.75% 01 Nov 2018 28 Jul 2011 01 Aug 2011 4 EXCHANGE OFFER (NON CASH) USD/DTC
1,000,000.000 1.000000 Local 99.317049 18,729.17 0.00 0.00 993,170.49
Base 99.317049 18,729.17 0.00 0.00 993,170.49

65409QAY8 NIELSON FINANCE LLC/CO 7.75% 15 Oct 2018 29 Aug 2011 31 Aug 2011 2 EXCHANGE OFFER (NON CASH) USD/DTC
300,000.000 1.000000 Local 102.770463 8,654.17 0.00 0.00 308,311.39
Base 102.770463 8,654.17 0.00 0.00 308,311.39

729416AQ0 PLY GEM INDUSTRIES 8.25% 15 Feb 2018 01 Aug 2011 04 Aug 2011 3 EXCHANGE OFFER (NON CASH) uUSb/DTC
500,000.000 1.000000 Local 100.000000 19,479.17 0.00 0.00 500,000.00
Base 100.000000 19,479.17 0.00 0.00 500,000.00

75524DAN0 RBS GLOBAL AND REXNORD COR 8.5% 01 May 2018 16 Aug 2011 19 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
250,000.000 1.000000 Local 101.500000 6,375.00 0.00 0.00 253,750.00
Base 101.500000 6,375.00 0.00 0.00 253,750.00

893647AN7 TRANSDIGM INC 7.75% 15 Dec 2018 16 Aug 2011 19 Aug 2011 UBS SECURITIES LLC USD/DTC
500,000.000 1.000000 Local 102.000000 6,888.89 0.00 0.00 510,000.00
Base 102.000000 6,888.89 0.00 0.00 510,000.00

914906AH5 UNIVISION COMMUNICATIONS 7.875% 01 Nov 2020 16 Aug 2011 19 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
250,000.000 1.000000 Local 95.000000 5,906.25 0.00 0.00 237,500.00
Base 95.000000 5,906.25 0.00 0.00 237,500.00

975SJLII6 IMMUCOR INC SR NT 144A 11.125% 15 Aug 201 16 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
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300,000.000 1.000000 Local 98.714000 0.00 0.00 0.00 296,142.00
Base 98.714000 0.00 0.00 0.00 296,142.00
16 Aug 2011 CANCEL JPMORGAN SECURITIES INC USD/DTC
-300,000.000 1.000000 Local 98.714000 0.00 0.00 0.00 -296,142.00
Base 98.714000 0.00 0.00 0.00 -296,142.00
975SJLII6 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
US DOLLAR Total
8,950,000.000 Local 189,900.39 0.00 0.00 8,946,551.98
Base 189,900.39 0.00 0.00 8,946,551.98
FIXED INCOME Total
8,950,000.000
Base 189,900.39 0.00 0.00 8,946,551.98
PURCHASE Total
17,378,050.340
Base 189,900.39 0.00 0.00 17,374,602.32
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CASH EQUIVALENTS
US DOLLAR
85749P9B9 STATE STR INSTL LIQUID RESVS 0.166% 31 Dec 2099 01 Aug 2011 01 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
943,297.610 1.000000 Local 100.000000 0.00 0.00 0.00 943,297.61
Base 100.000000 0.00 0.00 0.00 943,297.61
85749P9B9 STATE STR INSTL LIQUID RESVS 0.155% 31 Dec 2099 04 Aug 2011 04 Aug 2011 STATE STREET BANK AND TRUST usb/CSW
19,906.250 1.000000 Local 100.000000 0.00 0.00 0.00 19,906.25
Base 100.000000 0.00 0.00 0.00 19,906.25
31 Dec 2099 05 Aug 2011 05 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
101,580.560 1.000000 Local 100.000000 0.00 0.00 0.00 101,580.56
Base 100.000000 0.00 0.00 0.00 101,580.56
31 Dec 2099 09 Aug 2011 09 Aug 2011 STATE STREET BANK AND TRUST usb/CSW
493,196.890 1.000000 Local 100.000000 0.00 0.00 0.00 493,196.89
Base 100.000000 0.00 0.00 0.00 493,196.89
85749P9B9 STATE STR INSTL LIQUID RESVS 0.162% 31 Dec 2099 19 Aug 2011 19 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
2,785,918.060 1.000000 Local 100.000000 0.00 0.00 0.00 2,785,918.06
Base 100.000000 0.00 0.00 0.00 2,785,918.06
85749P9B9 STATE STR INSTL LIQUID RESVS 0.131% 31 Dec 2099 22 Aug 2011 22 Aug 2011 STATE STREET BANK AND TRUST usb/CSW
1,703,257.330 1.000000 Local 100.000000 0.00 0.00 0.00 1,703,257.33
Base 100.000000 0.00 0.00 0.00 1,703,257.33
85749P9B9 Total
6,047,156.700 Local 0.00 0.00 0.00 6,047,156.70
Base 0.00 0.00 0.00 6,047,156.70
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US DOLLAR Total
6,047,156.700 Local 0.00 0.00 0.00 6,047,156.70
Base 0.00 0.00 0.00 6,047,156.70
CASH EQUIVALENTS Total
6,047,156.700
Base 0.00 0.00 0.00 6,047,156.70
FIXED INCOME
US DOLLAR
03073KAF8 AMERIGAS PARTNERS L P 7.125% 20 May 2016 09 Aug 2011 10 Aug 2011 1 TENDER OFFER USD/DTC
1,900,000.000 1.000000 Local 101.313000 30,083.33 0.00 0.00 1,924,947.00
Base 101.313000 30,083.33 0.00 0.00 1,924,947.00
12622KAA6 CPI INTERNATIONAL ACQ 8% 15 Feb 2018 18 Aug 2011 19 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
250,000.000 1.000000 Local 100.000000 166.67 0.00 0.00 250,000.00
Base 100.000000 166.67 0.00 0.00 250,000.00
184502BF8 CLEAR CHANNEL COMMUNICATIONS 9% 01 Mar 2021 04 Aug 2011 10 Aug 2011 6 EXCHANGE OFFER (NON CASH) USD/DTC
1,000,000.000 1.000000 Local 99.398750 40,250.00 0.00 0.00 993,987.50
Base 99.398750 40,250.00 0.00 0.00 993,987.50
265516AA2 DUNKIN FINANCE CORP 9.625% 01 Dec 2018 31 Aug 2011 31 Aug 2011 CALLED BONDS USD/DTC
330,000.000 1.000000 Local 100.500000 7,940.62 0.00 0.00 331,650.00
Base 100.500000 7,940.62 0.00 0.00 331,650.00
398433AE2 GRIFFON CORPORATION 7.125% 01 Apr 2018 09 Aug 2011 15 Aug 2011 6 EXCHANGE OFFER (NON CASH) USb/DTC
150,000.000 1.000000 Local 100.000000 4,215.63 0.00 0.00 150,000.00
Base 100.000000 4,215.63 0.00 0.00 150,000.00
404119AX7 HCA INC 9.25% 15 Nov 2016 26 Aug 2011 26 Aug 2011 CALLED BONDS USD/DTC
4,350,000.000 1.000000 Local 106.512620 112,888.53 0.00 0.00 4,633,298.98
Base 106.512620 112,888.53 0.00 0.00 4,633,298.98

Page 80

Books Closed

Prepared by State Street




Sales Report by Report Date

COMMON B HIGH YIELD PIMCO
PACIFIC INVESTMENT MGMT CO

FUND: ~ NJEJ STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face

404119BA6 HCA INC 10.375% 15 Nov 201 26 Aug 2011 CALLED BONDS USD/DTC
262,969.000 1.000000 Local 106.782556 7,101.07 0.00 0.00 280,805.02
Base 106.782556 7,101.07 0.00 0.00 280,805.02

41754WAM3  HARVEST OPERATIONS CORP 6.875% 01 Oct 2017 31 Aug 2011 OPEN BANK OF AMERICA SECURITIES LLC uUSb/DTC
250,000.000 1.000000 Local 102.500000 7,400.17 0.00 0.00 256,250.00
Base 102.500000 7,400.17 0.00 0.00 256,250.00

594073AA6 MICHAEL FOODS INC 9.75% 15 Jul 2018 05 Aug 2011 08 Aug 2011 3 EXCHANGE OFFER (NON CASH) USD/DTC
750,000.000 1.000000 Local 102.000413 4,062.50 0.00 0.00 765,003.10
Base 102.000413 4,062.50 0.00 0.00 765,003.10

594087AQ1 MICHAELS STORES INC 7.75% 01 Nov 2018 28 Jul 2011 01 Aug 2011 4 EXCHANGE OFFER (NON CASH) USD/DTC
1,000,000.000 1.000000 Local 99.317049 18,729.17 0.00 0.00 993,170.49
Base 99.317049 18,729.17 0.00 0.00 993,170.49

65409QAX0 NIELSEN FINANCE LLC CO 7.75% 15 Oct 2018 29 Aug 2011 31 Aug 2011 2 EXCHANGE OFFER (NON CASH) USD/DTC
300,000.000 1.000000 Local 102.770463 8,654.17 0.00 0.00 308,311.39
Base 102.770463 8,654.17 0.00 0.00 308,311.39

729416AP2 PLY GEM INDUSTRIES 8.25% 15 Feb 2018 01 Aug 2011 04 Aug 2011 3 EXCHANGE OFFER (NON CASH) USD/DTC
500,000.000 1.000000 Local 100.000000 19,479.17 0.00 0.00 500,000.00
Base 100.000000 19,479.17 0.00 0.00 500,000.00

88362RAC1 THERMON INDUSTRIES INC 9.5% 01 May 2017 08 Aug 2011 08 Aug 2011 CALLED BONDS USD/DTC
73,000.000 1.000000 Local 109.500000 1,868.59 0.00 0.00 79,935.00
Base 109.500000 1,868.59 0.00 0.00 79,935.00

913405AE6 UNIVERSAL CITY DEVELOPMT 8.875% 15 Nov 2015 05 Aug 2011 10 Aug 2011 BANK OF AMERICA SECURITIES LLC USb/DTC
130,000.000 1.000000 Local 112.625000 2,72413 0.00 0.00 146,412.50
Base 112.625000 2,72413 0.00 0.00 146,412.50

01 Aug 2011 01 Aug 2011 CALLED BONDS USD/DTC
70,000.000 1.000000 Local 108.875000 1,311.52 0.00 0.00 76,212.50
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Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
Base 108.875000 1,311.52 0.00 0.00 76,212.50
913405AE6 Total
200,000.000 Local 4,035.65 0.00 0.00 222,625.00
Base 4,035.65 0.00 0.00 222,625.00
922036AD0 VANGUARD HEALTH SYSTEMS 0.01% 01 Feb 2016 11 Aug 2011 11 Aug 2011 CALLED BONDS uUSD/DTC
62,000.000 1.000000 Local 66.816854 0.00 0.00 0.00 41,426.45
Base 66.816854 0.00 0.00 0.00 41,426.45
G63255AA4 MUFG CAPITAL FINANCE 1 LIMITED 1% 29 Jul 2049 29 Aug 2011 OPEN BANK OF AMERICA SECURITIES LLC USD/DTC
375,000.000 1.000000 Local 101.750000 2,379.75 0.00 0.00 381,562.50
Base 101.750000 2,379.75 0.00 0.00 381,562.50
US DOLLAR Total
11,752,969.000 Local 269,255.02 0.00 0.00 12,112,972.43
Base 269,255.02 0.00 0.00 12,112,972.43
FIXED INCOME Total
11,752,969.000
Base 269,255.02 0.00 0.00 12,112,972.43
SALES Total
17,800,125.700
Base 269,255.02 0.00 0.00 18,160,129.13

Page 82

Books Closed

Prepared by State Street



Purchase Report by Report Date COMMON B HIGH YIELD NOMURA
NOMURA ASSET MANAGEMENT U.S.A.

FUND:  NJEL STATE STREET.

August 1, 2011 to August 31, 2011 View Date:  September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
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CASH EQUIVALENTS
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85749P9B9 STATE STRINSTL LIQUID RESVS 0.191% 31 Dec 2099 02 Aug 2011 02 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
627,281.930 1.000000 Local 100.000000 0.00 0.00 0.00 627,281.93
Base 100.000000 0.00 0.00 0.00 627,281.93

85749P9B9 STATE STR INSTL LIQUID RESVS 0.196% 31 Dec 2099 03 Aug 2011 03 Aug 2011 STATE STREET BANK AND TRUST uSb/CSW
347,638.000 1.000000 Local 100.000000 0.00 0.00 0.00 347,638.00
Base 100.000000 0.00 0.00 0.00 347,638.00

85749P9B9 STATE STRINSTL LIQUID RESVS 0.132% 31 Dec 2099 04 Aug 2011 04 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
1,402,465.840 1.000000 Local 100.000000 0.00 0.00 0.00 1,402,465.84
Base 100.000000 0.00 0.00 0.00 1,402,465.84

85749P9B9 STATE STR INSTL LIQUID RESVS 0.120% 31 Dec 2099 05 Aug 2011 05 Aug 2011 STATE STREET BANK AND TRUST uSb/CSW
481,288.880 1.000000 Local 100.000000 0.00 0.00 0.00 481,288.88
Base 100.000000 0.00 0.00 0.00 481,288.88

85749P9B9 STATE STRINSTL LIQUID RESVS 0.101% 31 Dec 2099 08 Aug 2011 08 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
378,507.520 1.000000 Local 100.000000 0.00 0.00 0.00 378,507.52
Base 100.000000 0.00 0.00 0.00 378,507.52

85749P9B9 STATE STR INSTL LIQUID RESVS 0.103% 31 Dec 2099 10 Aug 2011 10 Aug 2011 STATE STREET BANK AND TRUST uSb/CSW
554,912.320 1.000000 Local 100.000000 0.00 0.00 0.00 554,912.32
Base 100.000000 0.00 0.00 0.00 554,912.32

85749P9B9 STATE STRINSTL LIQUID RESVS 0.117% 31 Dec 2099 15 Aug 2011 15 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
944,014.960 1.000000 Local 100.000000 0.00 0.00 0.00 944,014.96
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Base 100.000000 0.00 0.00 0.00 944,014.96
85749P9B9 STATE STR INSTL LIQUID RESVS 0.093% 31 Dec 2099 19 Aug 2011 19 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
447,335.970 1.000000 Local 100.000000 0.00 0.00 0.00 447,335.97
Base 100.000000 0.00 0.00 0.00 447,335.97
85749P9B9 STATE STR INSTL LIQUID RESVS 0.106% 31 Dec 2099 22 Aug 2011 22 Aug 2011 STATE STREET BANK AND TRUST usb/CsSW
243,233.000 1.000000 Local 100.000000 0.00 0.00 0.00 243,233.00
Base 100.000000 0.00 0.00 0.00 243,233.00
85749P9B9 STATE STR INSTL LIQUID RESVS 0.092% 31 Dec 2099 23 Aug 2011 23 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
231,219.610 1.000000 Local 100.000000 0.00 0.00 0.00 231,219.61
Base 100.000000 0.00 0.00 0.00 231,219.61
85749P9B9 STATE STR INSTL LIQUID RESVS 0.083% 31 Dec 2099 24 Aug 2011 24 Aug 2011 STATE STREET BANK AND TRUST usb/CsSW
321,113.380 1.000000 Local 100.000000 0.00 0.00 0.00 321,113.38
Base 100.000000 0.00 0.00 0.00 321,113.38
85749P9B9 STATE STR INSTL LIQUID RESVS 0.100% 31 Dec 2099 29 Aug 2011 29 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
1,875.000 1.000000 Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00
85749P9B9 STATE STR INSTL LIQUID RESVS 0.092% 31 Dec 2099 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST usb/CsSW
5,045.830 1.000000 Local 100.000000 0.00 0.00 0.00 5,045.83
Base 100.000000 0.00 0.00 0.00 5,045.83
85749P9B9 Total
5,985,932.240 Local 0.00 0.00 0.00 5,985,932.24
Base 0.00 0.00 0.00 5,985,932.24
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Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

US DOLLAR Total
5,985,932.240 Local 0.00 0.00 0.00 5,985,932.24
Base 0.00 0.00 0.00 5,985,932.24

CASH EQUIVALENTS Total

5,985,932.240
Base 0.00 0.00 0.00 5,985,932.24
FIXED INCOME
US DOLLAR
00088JAA1 ACL | CORP 10.625% 15 Feb 201 15 Aug 2011 15 Aug 2011 AUTREPAT-INT RE USD/DTC
11,716.000 1.000000 Local 100.000000 0.00 0.00 0.00 11,716.00
Base 100.000000 0.00 0.00 0.00 11,716.00
15 Aug 2011 25 Aug 2011 10 AUTREPAT-INT RE USD/DTC
5,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 5,000.00
Base 100.000000 0.00 0.00 0.00 5,000.00
00088JAA1 Total
16,716.000 Local 0.00 0.00 0.00 16,716.00
Base 0.00 0.00 0.00 16,716.00
00130HBRS AES CORPORATION 7.375% 01 Jul 2021 09 Aug 2011 12 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
75,000.000 1.000000 Local 97.625000 875.78 0.00 0.00 73,218.75
Base 97.625000 875.78 0.00 0.00 73,218.75
00165AAD0 AMC ENTERTAINMENT INC 9.75% 01 Dec 2020 29 Jul 2011 01 Aug 2011 3 EXCHANGE OFFER (NON CASH) USD/DTC
675,000.000 1.000000 Local 100.760185 10,603.13 0.00 0.00 680,131.25
Base 100.760185 10,603.13 0.00 0.00 680,131.25
00828DAN1 AFFINION GROUP INC 7.875% 15 Dec 2018 23 Aug 2011 24 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
300,000.000 1.000000 Local 99.316493 4,462.50 0.00 0.00 297,949.48
Base 99.316493 4,462.50 0.00 0.00 297,949.48
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008294AB6 AFFINION GROUP HLDGS INC 11.625% 15 Nov 201 23 Aug 2011 24 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
725,000.000 1.000000 Local 98.890055 22,943.23 0.00 0.00 716,952.90
Base 98.890055 22,943.23 0.00 0.00 716,952.90
02076XAC6 ALPHA NATURAL RESOURCES 6.25% 01 Jun 2021 15 Aug 2011 18 Aug 2011 GOLDMAN SACHS + CO USD/DTC
50,000.000 1.000000 Local 99.750000 668.40 0.00 0.00 49,875.00
Base 99.750000 668.40 0.00 0.00 49,875.00
021332AC5 ALTA MESA HLDGS/FINANC S 9.625% 15 Oct 2018 11 Aug 2011 12 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
350,000.000 1.000000 Local 99.358920 10,854.86 0.00 0.00 347,756.22
Base 99.358920 10,854.86 0.00 0.00 347,756.22
031652BD1 AMKOR TECHNOLOGIES INC 6.625% 01 Jun 2021 09 Aug 2011 12 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
175,000.000 1.000000 Local 92.750000 2,640.80 0.00 0.00 162,312.50
Base 92.750000 2,640.80 0.00 0.00 162,312.50
11 Aug 2011 16 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
50,000.000 1.000000 Local 92.750000 791.32 0.00 0.00 46,375.00
Base 92.750000 791.32 0.00 0.00 46,375.00
031652BD1 Total
225,000.000 Local 3,432.12 0.00 0.00 208,687.50
Base 3,432.12 0.00 0.00 208,687.50
039380AF7 ARCH COAL INC 7.25% 15 Jun 2021 15 Aug 2011 18 Aug 2011 GOLDMAN SACHS + CO USD/DTC
175,000.000 1.000000 Local 98.750000 2,255.56 0.00 0.00 172,812.50
Base 98.750000 2,255.56 0.00 0.00 172,812.50
043436AK0 ASBURY AUTOMOTIVE GROUP 8.375% 15 Nov 2020 12 Aug 2011 17 Aug 2011 5 EXCHANGE OFFER (NON CASH) USD/DTC
125,000.000 1.000000 Local 100.000000 2,529.95 0.00 0.00 125,000.00
Base 100.000000 2,529.95 0.00 0.00 125,000.00
053810AB3 AVIV HLTH PROP/AVIV HLTH 7.75% 15 Feb 2019 22 Aug 2011 23 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
175,000.000 1.000000 Local 101.520342 263.72 0.00 0.00 177,660.60
Base 101.520342 263.72 0.00 0.00 177,660.60
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060505DR2 BANK OF AMERICA CORP 8% 29 Dec 2049 09 Aug 2011 12 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
75,000.000 1.000000 Local 89.500000 200.00 0.00 0.00 67,125.00
Base 89.500000 200.00 0.00 0.00 67,125.00
09 Aug 2011 12 Aug 2011 MORGAN STANLEY CO INCORPORATED uUSb/DTC
50,000.000 1.000000 Local 86.000000 133.33 0.00 0.00 43,000.00
Base 86.000000 133.33 0.00 0.00 43,000.00
09 Aug 2011 12 Aug 2011 MORGAN STANLEY CO INCORPORATED USD/DTC
50,000.000 1.000000 Local 89.000000 133.33 0.00 0.00 44,500.00
Base 89.000000 133.33 0.00 0.00 44,500.00
09 Aug 2011 12 Aug 2011 JPMORGAN SECURITIES INC uUSb/DTC
75,000.000 1.000000 Local 91.000000 200.00 0.00 0.00 68,250.00
Base 91.000000 200.00 0.00 0.00 68,250.00
12 Aug 2011 17 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
50,000.000 1.000000 Local 88.500000 188.89 0.00 0.00 44,250.00
Base 88.500000 188.89 0.00 0.00 44,250.00
060505DR2 Total
300,000.000 Local 855.55 0.00 0.00 267,125.00
Base 855.55 0.00 0.00 267,125.00
06647FAAQ BANKRATE INC 11.75% 15 Jul 2015 28 Jul 2011 01 Aug 2011 4 EXCHANGE OFFER (NON CASH) USD/DTC
244,000.000 1.000000 Local 99.565918 1,035.31 0.00 0.00 242,940.84
Base 99.565918 1,035.31 0.00 0.00 242,940.84
121579AF3 BURLINGTON COAT FACTORY 10% 15 Feb 2019 15 Aug 2011 18 Aug 2011 RBC CAPITAL MARKETS USb/DTC
100,000.000 1.000000 Local 96.000000 83.33 0.00 0.00 96,000.00
Base 96.000000 83.33 0.00 0.00 96,000.00
15 Aug 2011 18 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
100,000.000 1.000000 Local 96.250000 83.33 0.00 0.00 96,250.00
Base 96.250000 83.33 0.00 0.00 96,250.00
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15 Aug 2011 18 Aug 2011 RBC CAPITAL MARKETS USD/DTC
25,000.000 1.000000 Local 96.000000 20.83 0.00 0.00 24,000.00
Base 96.000000 20.83 0.00 0.00 24,000.00
17 Aug 2011 22 Aug 2011 RBC CAPITAL MARKETS USD/DTC
25,000.000 1.000000 Local 96.375000 48.61 0.00 0.00 24,093.75
Base 96.375000 48.61 0.00 0.00 24,093.75
121579AF3 Total
250,000.000 Local 236.10 0.00 0.00 240,343.75
Base 236.10 0.00 0.00 240,343.75
12429WAB3 BWAY PARENT COMANY INC 10.125% 01 Nov 201 25 Aug 2011 26 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
343,162.000 1.000000 Local 97.541397 11,002.63 0.00 0.00 334,725.01
Base 97.541397 11,002.63 0.00 0.00 334,725.01
12513NAA2 CDW ESCROW CORP 8.5% 01 Apr2019 04 Aug 2011 09 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
50,000.000 1.000000 Local 96.750000 1,369.44 0.00 0.00 48,375.00
Base 96.750000 1,369.44 0.00 0.00 48,375.00
05 Aug 2011 10 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
25,000.000 1.000000 Local 95.250000 690.63 0.00 0.00 23,812.50
Base 95.250000 690.63 0.00 0.00 23,812.50
12513NAA2 Total
75,000.000 Local 2,060.07 0.00 0.00 72,187.50
Base 2,060.07 0.00 0.00 72,187.50
12618MAC4 CPI INTERNATIONAL INC 8% 15Feb 2018 18 Aug 2011 19 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
200,000.000 1.000000 Local 100.000000 133.33 0.00 0.00 200,000.00
Base 100.000000 133.33 0.00 0.00 200,000.00
12768RAA5 CAESARS ENTMT OPER CO INC 12.75% 15 Apr 2018 15 Aug 2011 18 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
250,000.000 1.000000 Local 94.500000 10,890.63 0.00 0.00 236,250.00
Base 94.500000 10,890.63 0.00 0.00 236,250.00
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17 Aug 2011 22 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
50,000.000 1.000000 Local 93.750000 2,248.96 0.00 0.00 46,875.00
Base 93.750000 2,248.96 0.00 0.00 46,875.00
12768RAAS5 Total
300,000.000 Local 13,139.59 0.00 0.00 283,125.00
Base 13,139.59 0.00 0.00 283,125.00
131347BY1 CALPINE CORP 7.785% 15 Jan 2023 09 Aug 2011 12 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
100,000.000 1.000000 Local 97.000000 590.63 0.00 0.00 97,000.00
Base 97.000000 590.63 0.00 0.00 97,000.00
09 Aug 2011 12 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
50,000.000 1.000000 Local 96.000000 295.31 0.00 0.00 48,000.00
Base 96.000000 295.31 0.00 0.00 48,000.00
131347BY1 Total
150,000.000 Local 885.94 0.00 0.00 145,000.00
Base 885.94 0.00 0.00 145,000.00
147446AR9 CASE NEW HOLLAND INC 7.875% 01 Dec 2017 04 Aug 2011 10 Aug 2011 6 EXCHANGE OFFER (NON CASH) USb/DTC
325,000.000 1.000000 Local 103.954661 4,478.91 0.00 0.00 337,852.65
Base 103.954661 4,478.91 0.00 0.00 337,852.65
17121EAC1 CHRYSLER GP CG CO ISSUER 8.25% 15 Jun 2021 09 Aug 2011 12 Aug 2011 BNP PARIBAS SECURITIES CORP./FIXED USD/DTC
200,000.000 1.000000 Local 86.500000 3,575.00 0.00 0.00 173,000.00
Base 86.500000 3,575.00 0.00 0.00 173,000.00
09 Aug 2011 12 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
200,000.000 1.000000 Local 83.875000 3,575.00 0.00 0.00 167,750.00
Base 83.875000 3,575.00 0.00 0.00 167,750.00
09 Aug 2011 12 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
200,000.000 1.000000 Local 87.000000 3,575.00 0.00 0.00 174,000.00
Base 87.000000 3,575.00 0.00 0.00 174,000.00
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09 Aug 2011 12 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
200,000.000 1.000000 Local 84.500000 3,575.00 0.00 0.00 169,000.00
Base 84.500000 3,575.00 0.00 0.00 169,000.00
12 Aug 2011 17 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
200,000.000 1.000000 Local 87.250000 3,804.17 0.00 0.00 174,500.00
Base 87.250000 3,804.17 0.00 0.00 174,500.00
12 Aug 2011 17 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
200,000.000 1.000000 Local 88.000000 3,804.17 0.00 0.00 176,000.00
Base 88.000000 3,804.17 0.00 0.00 176,000.00
12 Aug 2011 17 Aug 2011 PERSHING LLC USD/DTC
200,000.000 1.000000 Local 88.000000 3,804.17 0.00 0.00 176,000.00
Base 88.000000 3,804.17 0.00 0.00 176,000.00
17121EAC1 Total
1,400,000.000 Local 25,712.51 0.00 0.00 1,210,250.00
Base 25,712.51 0.00 0.00 1,210,250.00
184502BG6 CLEAR CHANNEL COMMUNICAT 9% 01 Mar 2021 04 Aug 2011 10 Aug 2011 6 EXCHANGE OFFER (NON CASH) USD/DTC
700,000.000 1.000000 Local 99.680147 28,175.00 0.00 0.00 697,761.03
Base 99.680147 28,175.00 0.00 0.00 697,761.03
18538TAA7 CLEARWIRE COMM/FINANCE 12% 01 Dec 2015 12 Aug 2011 17 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
150,000.000 1.000000 Local 91.000000 3,800.00 0.00 0.00 136,500.00
Base 91.000000 3,800.00 0.00 0.00 136,500.00
12 Aug 2011 17 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
100,000.000 1.000000 Local 90.500000 2,5633.33 0.00 0.00 90,500.00
Base 90.500000 2,5633.33 0.00 0.00 90,500.00
17 Aug 2011 22 Aug 2011 UBS SECURITIES LLC USD/DTC
175,000.000 1.000000 Local 92.500000 4,725.00 0.00 0.00 161,875.00
Base 92.500000 4,725.00 0.00 0.00 161,875.00
18538TAA7 Total
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425,000.000 Local 11,058.33 0.00 0.00 388,875.00
Base 11,058.33 0.00 0.00 388,875.00

226566AM9 CRICKET COMMUNICATIONS | 7.75% 15 Oct 2020 04 Aug 2011 09 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
200,000.000 1.000000 Local 90.250000 4,908.33 0.00 0.00 180,500.00
Base 90.250000 4,908.33 0.00 0.00 180,500.00

04 Aug 2011 09 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
25,000.000 1.000000 Local 90.500000 613.54 0.00 0.00 22,625.00
Base 90.500000 613.54 0.00 0.00 22,625.00

226566AM9 Total

225,000.000 Local 5,521.87 0.00 0.00 203,125.00
Base 5,5621.87 0.00 0.00 203,125.00

242370AA2 DEAN FOODS CO NEW 7% 01 Jun 2016 11 Aug 2011 16 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
25,000.000 1.000000 Local 91.750000 364.58 0.00 0.00 22,937.50
Base 91.750000 364.58 0.00 0.00 22,937.50

242370AC8 DEAN FOODS CO 9.75% 15 Dec 2018 03 Aug 2011 04 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
225,000.000 1.000000 Local 100.000000 2,925.00 0.00 0.00 225,000.00
Base 100.000000 2,925.00 0.00 0.00 225,000.00

25470XAD7 DISH DBS CORP 6.75% 01 Jun 2021 09 Aug 2011 12 Aug 2011 GOLDMAN SACHS + CO uUSD/DTC
75,000.000 1.000000 Local 96.250000 1,364.06 0.00 0.00 72,187.50
Base 96.250000 1,364.06 0.00 0.00 72,187.50

15 Aug 2011 18 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
100,000.000 1.000000 Local 100.500000 1,931.25 0.00 0.00 100,500.00
Base 100.500000 1,931.25 0.00 0.00 100,500.00

25470XAD7 Total

175,000.000 Local 3,295.31 0.00 0.00 172,687.50
Base 3,295.31 0.00 0.00 172,687.50

268520AA1 EH HOLDING CORP 6.5% 15 Jun 2019 05 Aug 2011 10 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
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50,000.000 1.000000 Local 99.000000 622.92 0.00 0.00 49,500.00
Base 99.000000 622.92 0.00 0.00 49,500.00
05 Aug 2011 10 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
50,000.000 1.000000 Local 99.250000 622.92 0.00 0.00 49,625.00
Base 99.250000 622.92 0.00 0.00 49,625.00
268520AA1 Total
100,000.000 Local 1,245.84 0.00 0.00 99,125.00
Base 1,245.84 0.00 0.00 99,125.00
281023AU5 EDISON MISSION ENERGY 7% 15 May 2017 15 Aug 2011 18 Aug 2011 JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
125,000.000 1.000000 Local 69.000000 2,260.42 0.00 0.00 86,250.00
Base 69.000000 2,260.42 0.00 0.00 86,250.00
319963AT1 FIRST DATA CORPORATION 10.55% 24 Sep 2015 09 Aug 2011 12 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
100,000.000 1.000000 Local 92.500000 0.00 0.00 0.00 92,500.00
Base 92.500000 0.00 0.00 0.00 92,500.00
12 Aug 2011 17 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
200,000.000 1.000000 Local 94.750000 0.00 0.00 0.00 189,500.00
Base 94.750000 0.00 0.00 0.00 189,500.00
319963AT1 Total
300,000.000 Local 0.00 0.00 0.00 282,000.00
Base 0.00 0.00 0.00 282,000.00
319963AV6 FIRST DATA CORP 11.25% 31 Mar 2016 09 Aug 2011 12 Aug 2011 CITADEL DERIVATIVES GROUP LLC USb/DTC
100,000.000 1.000000 Local 81.125000 4,125.00 0.00 0.00 81,125.00
Base 81.125000 4,125.00 0.00 0.00 81,125.00
319963BA1 FIRST DATA CORPORATION 12.625% 15 Jan 202 09 Aug 2011 12 Aug 2011 UBS SECURITIES LLC USD/DTC
100,000.000 1.000000 Local 90.000000 946.88 0.00 0.00 90,000.00
Base 90.000000 946.88 0.00 0.00 90,000.00
340627AA6 FLORIDA EAST COAST HLDGS 10.5% 01 Aug 2017 01 Aug 2011 01 Aug 2011 AUTREPAT-INT RE USD/DTC
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26,562.000 1.000000 Local 100.000000 0.00 0.00 0.00 26,562.00
Base 100.000000 0.00 0.00 0.00 26,562.00
345370CA6 FORD MOTOR COMPANY 7.45% 16 Jul 2031 03 Aug 2011 08 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
50,000.000 1.000000 Local 113.500000 227.64 0.00 0.00 56,750.00
Base 113.500000 227.64 0.00 0.00 56,750.00
04 Aug 2011 09 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
25,000.000 1.000000 Local 113.500000 118.99 0.00 0.00 28,375.00
Base 113.500000 118.99 0.00 0.00 28,375.00
04 Aug 2011 09 Aug 2011 UBS SECURITIES LLC USD/DTC
75,000.000 1.000000 Local 113.250000 356.98 0.00 0.00 84,937.50
Base 113.250000 356.98 0.00 0.00 84,937.50
09 Aug 2011 12 Aug 2011 BNP PARIBAS SECURITIES CORP./FIXED USD/DTC
100,000.000 1.000000 Local 107.500000 538.06 0.00 0.00 107,500.00
Base 107.500000 538.06 0.00 0.00 107,500.00
09 Aug 2011 12 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
25,000.000 1.000000 Local 107.000000 134.51 0.00 0.00 26,750.00
Base 107.000000 134.51 0.00 0.00 26,750.00
345370CA6 Total
275,000.000 Local 1,376.18 0.00 0.00 304,312.50
Base 1,376.18 0.00 0.00 304,312.50
36155WAH9 GCIINC 6.75% 01 Jun 2021 12 Aug 2011 15 Aug 2011 3 EXCHANGE OFFER (NON CASH) USD/DTC
25,000.000 1.000000 Local 100.000000 384.38 0.00 0.00 25,000.00
Base 100.000000 384.38 0.00 0.00 25,000.00
36186CBY8 ALLY FINANCIAL INC 8% 01 Nov 2031 09 Aug 2011 12 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
75,000.000 1.000000 Local 96.500000 1,683.33 0.00 0.00 72,375.00
Base 96.500000 1,683.33 0.00 0.00 72,375.00
09 Aug 2011 12 Aug 2011 BNP PARIBAS SECURITIES CORP./FIXED USD/DTC
50,000.000 1.000000 Local 95.250000 1,122.22 0.00 0.00 47,625.00
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Base 95.250000 1,122.22 0.00 0.00 47,625.00

12 Aug 2011 17 Aug 2011 GOLDMAN SACHS + CO USD/DTC
100,000.000 1.000000 Local 97.000000 2,355.56 0.00 0.00 97,000.00
Base 97.000000 2,355.56 0.00 0.00 97,000.00

36186CBY8 Total

225,000.000 Local 5,161.11 0.00 0.00 217,000.00
Base 5,161.11 0.00 0.00 217,000.00

413627BM1 HARRAHS OPERATING CO INC 10% 15 Dec 2018 03 Aug 2011 08 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
25,000.000 1.000000 Local 85.000000 368.06 0.00 0.00 21,250.00
Base 85.000000 368.06 0.00 0.00 21,250.00

03 Aug 2011 08 Aug 2011 JPMORGAN SECURITIES INC uUSD/DTC
50,000.000 1.000000 Local 86.000000 736.11 0.00 0.00 43,000.00
Base 86.000000 736.11 0.00 0.00 43,000.00

03 Aug 2011 08 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
100,000.000 1.000000 Local 85.750000 1,472.22 0.00 0.00 85,750.00
Base 85.750000 1,472.22 0.00 0.00 85,750.00

04 Aug 2011 09 Aug 2011 MORGAN STANLEY CO INCORPORATED uUSD/DTC
25,000.000 1.000000 Local 84.250000 375.00 0.00 0.00 21,062.50
Base 84.250000 375.00 0.00 0.00 21,062.50

04 Aug 2011 09 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
50,000.000 1.000000 Local 84.250000 750.00 0.00 0.00 42,125.00
Base 84.250000 750.00 0.00 0.00 42,125.00

04 Aug 2011 09 Aug 2011 JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
50,000.000 1.000000 Local 83.000000 750.00 0.00 0.00 41,500.00
Base 83.000000 750.00 0.00 0.00 41,500.00

11 Aug 2011 16 Aug 2011 GOLDMAN SACHS + CO USD/DTC
50,000.000 1.000000 Local 77.500000 847.22 0.00 0.00 38,750.00
Base 77.500000 847.22 0.00 0.00 38,750.00
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17 Aug 2011 22 Aug 2011 MORGAN STANLEY CO INCORPORATED USD/DTC
25,000.000 1.000000 Local 82.875000 465.28 0.00 0.00 20,718.75
Base 82.875000 465.28 0.00 0.00 20,718.75
413627BM1 Total
375,000.000 Local 5,763.89 0.00 0.00 314,156.25
Base 5,763.89 0.00 0.00 314,156.25
44984WAA5 INEOS FINANCE PLC 9% 15 May 2015 17 Aug 2011 22 Aug 2011 JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
100,000.000 1.000000 Local 101.500000 2,425.00 0.00 0.00 101,500.00
Base 101.500000 2,425.00 0.00 0.00 101,500.00
45661YAA8 INEOS GROUP HLDGS PLC 8.5% 15 Feb 2016 12 Aug 2011 17 Aug 2011 JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
75,000.000 1.000000 Local 88.250000 35.42 0.00 0.00 66,187.50
Base 88.250000 35.42 0.00 0.00 66,187.50
12 Aug 2011 17 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
75,000.000 1.000000 Local 89.250000 35.42 0.00 0.00 66,937.50
Base 89.250000 35.42 0.00 0.00 66,937.50
25 Aug 2011 30 Aug 2011 MORGAN STANLEY CO INCORPORATED USD/DTC
100,000.000 1.000000 Local 86.500000 354.17 0.00 0.00 86,500.00
Base 86.500000 354.17 0.00 0.00 86,500.00
45661YAAS Total
250,000.000 Local 425.01 0.00 0.00 219,625.00
Base 425.01 0.00 0.00 219,625.00
458204AH7 INTELSAT BERMUDA LTD 11.25% 04 Feb 2017 15 Aug 2011 18 Aug 2011 RBC CAPITAL MARKETS USD/DTC
107,000.000 1.000000 Local 99.750000 100.31 0.00 0.00 106,732.50
Base 99.750000 100.31 0.00 0.00 106,732.50
25 Aug 2011 30 Aug 2011 UBS SECURITIES LLC USD/DTC
50,000.000 1.000000 Local 95.250000 234.38 0.00 0.00 47,625.00
Base 95.250000 234.38 0.00 0.00 47,625.00
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458204AH7 Total
157,000.000 Local 334.69 0.00 0.00 154,357.50
Base 334.69 0.00 0.00 154,357.50
47009XAB5 JAGUAR LAND ROVER PLC 8.125% 15 May 2021 15 Aug 2011 18 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
150,000.000 1.000000 Local 95.500000 3,013.02 0.00 0.00 143,250.00
Base 95.500000 3,013.02 0.00 0.00 143,250.00
494578AA5 KINDRED HEALTHCARE INC 8.25% 01 Jun 2019 09 Aug 2011 12 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
50,000.000 1.000000 Local 83.500000 813.54 0.00 0.00 41,750.00
Base 83.500000 813.54 0.00 0.00 41,750.00
15 Aug 2011 18 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
50,000.000 1.000000 Local 91.750000 882.29 0.00 0.00 45,875.00
Base 91.750000 882.29 0.00 0.00 45,875.00
494578AA5 Total
100,000.000 Local 1,695.83 0.00 0.00 87,625.00
Base 1,695.83 0.00 0.00 87,625.00
527297AA3 LEVEL 3 ESCROW INC 8.125% 01 Jul 2019 03 Aug 2011 08 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
50,000.000 1.000000 Local 100.125000 665.80 0.00 0.00 50,062.50
Base 100.125000 665.80 0.00 0.00 50,062.50
536022AG1 LINN ENERGY LLC/FIN CORP 6.5% 15 May 2019 09 Aug 2011 12 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
175,000.000 1.000000 Local 91.750000 2,812.15 0.00 0.00 160,562.50
Base 91.750000 2,812.15 0.00 0.00 160,562.50
552953BEO MGM MIRAGE 13% 15 Nov 2013 03 Aug 2011 08 Aug 2011 BANK OF AMERICA SECURITIES LLC USb/DTC
150,000.000 1.000000 Local 119.500000 4,495.83 0.00 0.00 179,250.00
Base 119.500000 4,495.83 0.00 0.00 179,250.00
56808RAD8 MARINA DISTRICT FINANCE 9.875% 15 Aug 2018 17 Aug 2011 22 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
25,000.000 1.000000 Local 99.000000 48.00 0.00 0.00 24,750.00
Base 99.000000 48.00 0.00 0.00 24,750.00
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651715AD6 NEWPAGE CORP 10% 01 May 2012 05 Aug 2011 10 Aug 2011 JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
25,000.000 1.000000 Local 16.250000 687.50 0.00 0.00 4,062.50
Base 16.250000 687.50 0.00 0.00 4,062.50
67090FAD8 NUVEEN INVESTMENTS INC 10.5% 15 Nov 2015 09 Aug 2011 12 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
100,000.000 1.000000 Local 97.750000 2,537.50 0.00 0.00 97,750.00
Base 97.750000 2,537.50 0.00 0.00 97,750.00
09 Aug 2011 12 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
50,000.000 1.000000 Local 98.000000 1,268.75 0.00 0.00 49,000.00
Base 98.000000 1,268.75 0.00 0.00 49,000.00
11 Aug 2011 16 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
100,000.000 1.000000 Local 95.250000 2,654.17 0.00 0.00 95,250.00
Base 95.250000 2,654.17 0.00 0.00 95,250.00
67090FADS Total
250,000.000 Local 6,460.42 0.00 0.00 242,000.00
Base 6,460.42 0.00 0.00 242,000.00
682129AE1 OMNOVA SOLUTIONS INC 7.875% 01 Nov 2018 22 Aug 2011 EXCHANGE OFFER (NON CASH) USb/DTC
125,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 125,000.00
Base 100.000000 0.00 0.00 0.00 125,000.00
22 Aug 2011 CANCEL EXCHANGE OFFER (NON CASH) USD/DTC
-125,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 -125,000.00
Base 100.000000 0.00 0.00 0.00 -125,000.00
22 Aug 2011 26 Aug 2011 4 EXCHANGE OFFER (NON CASH) USb/DTC
125,000.000 1.000000 Local 100.000000 3,035.16 0.00 0.00 125,000.00
Base 100.000000 3,035.16 0.00 0.00 125,000.00
682129AE1 Total
125,000.000 Local 3,035.16 0.00 0.00 125,000.00
Base 3,035.16 0.00 0.00 125,000.00
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683797AB0 OPPENHEIMER HOLDINGS INC 8.75% 15 Apr 2018 09 Aug 2011 10 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
200,000.000 1.000000 Local 101.312500 5,687.50 0.00 0.00 202,625.00
Base 101.312500 5,687.50 0.00 0.00 202,625.00
700677AN7 PARK OHIO INDUSTRIES INC 8.125% 01 Apr 2021 03 Aug 2011 04 Aug 2011 1 EXCHANGE OFFER (NON CASH) uUSb/DTC
75,000.000 1.000000 Local 100.000000 1,963.54 0.00 0.00 75,000.00
Base 100.000000 1,963.54 0.00 0.00 75,000.00
745310AD4 PUGET ENERGY INC 6% 01 Sep 2021 10 Aug 2011 16 Aug 2011 6 EXCHANGE OFFER (NON CASH) USD/DTC
275,000.000 1.000000 Local 100.000000 3,070.83 0.00 0.00 275,000.00
Base 100.000000 3,070.83 0.00 0.00 275,000.00
74959HAAG REYNOLDS GRP ISS/REYNOLD 7.875% 15 Aug 2019 03 Aug 2011 09 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
100,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 100,000.00
Base 100.000000 0.00 0.00 0.00 100,000.00
03 Aug 2011 09 Aug 2011 JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
100,000.000 1.000000 Local 100.250000 0.00 0.00 0.00 100,250.00
Base 100.250000 0.00 0.00 0.00 100,250.00
03 Aug 2011 09 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
100,000.000 1.000000 Local 100.250000 0.00 0.00 0.00 100,250.00
Base 100.250000 0.00 0.00 0.00 100,250.00
74959HAAG6 Total
300,000.000 Local 0.00 0.00 0.00 300,500.00
Base 0.00 0.00 0.00 300,500.00
74965WAA5 ROC FINANCE LLC ROC FIN 12.125% 01 Sep 201 11 Aug 2011 19 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
250,000.000 1.000000 Local 98.266000 0.00 0.00 0.00 245,665.00
Base 98.266000 0.00 0.00 0.00 245,665.00
75605EBU3 REALOGY CORP 7.875% 15 Feb 2019 12 Aug 2011 17 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
75,000.000 1.000000 Local 88.500000 32.81 0.00 0.00 66,375.00
Base 88.500000 32.81 0.00 0.00 66,375.00
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758766AE9 REGAL ENTERTAINMENT GRP 9.125% 15 Aug 2018 11 Aug 2011 16 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
225,000.000 1.000000 Local 99.750000 57.03 0.00 0.00 224,437.50
Base 99.750000 57.03 0.00 0.00 224,437.50
767754BM5 RITE AID CORP 8.625% 01 Mar 2015 11 Aug 2011 16 Aug 2011 BARCLAYS CAPITAL INC. uUSb/DTC
25,000.000 1.000000 Local 85.500000 988.28 0.00 0.00 21,375.00
Base 85.500000 988.28 0.00 0.00 21,375.00
767754BQ6 RITE AID CORP 9.375% 15 Dec 2015 11 Aug 2011 16 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
50,000.000 1.000000 Local 84.250000 794.27 0.00 0.00 42,125.00
Base 84.250000 794.27 0.00 0.00 42,125.00
81180WAD3 SEAGATE HDD CAYMAN 6.875% 01 May 2020 05 Aug 2011 MANDATORYEXCHANGE NON CASH USD/DTC
775,000.000 1.000000 Local 98.486970 13,912.33 0.00 0.00 763,274.02
Base 98.486970 13,912.33 0.00 0.00 763,274.02
05 Aug 2011 CANCEL MANDATORYEXCHANGE NON CASH USD/DTC
-775,000.000 1.000000 Local 98.486970 -13,912.33 0.00 0.00 -763,274.02
Base 98.486970 -13,912.33 0.00 0.00 -763,274.02
05 Aug 2011 08 Aug 2011 MANDATORYEXCHANGE NON CASH USD/DTC
775,000.000 1.000000 Local 98.486970 13,912.33 0.00 0.00 763,274.02
Base 98.486970 13,912.33 0.00 0.00 763,274.02
81180WAD3 Total
775,000.000 Local 13,912.33 0.00 0.00 763,274.02
Base 13,912.33 0.00 0.00 763,274.02
82088KAA6 SHEA HOMES LP/FNDG CP 8.625% 15 May 2019 09 Aug 2011 12 Aug 2011 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
100,000.000 1.000000 Local 90.000000 2,204.17 0.00 0.00 90,000.00
Base 90.000000 2,204.17 0.00 0.00 90,000.00
823777AHO SHERIDAN GROUP INC/THE 12.5% 15 Apr 2014 02 Aug 2011 03 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
125,000.000 1.000000 Local 94.508208 4,644.10 0.00 0.00 118,135.26
Base 94.508208 4,644.10 0.00 0.00 118,135.26
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852060AD4 SPRINT CAPITAL CORP 6.875% 15 Nov 2028 17 Aug 2011 22 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
25,000.000 1.000000 Local 88.500000 463.11 0.00 0.00 22,125.00
Base 88.500000 463.11 0.00 0.00 22,125.00
17 Aug 2011 22 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
25,000.000 1.000000 Local 88.250000 463.11 0.00 0.00 22,062.50
Base 88.250000 463.11 0.00 0.00 22,062.50
852060AD4 Total
50,000.000 Local 926.22 0.00 0.00 44,187.50
Base 926.22 0.00 0.00 44,187.50
852060AT9 SPRINT CAP CORP 8.75% 15 Mar 2032 09 Aug 2011 12 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
150,000.000 1.000000 Local 93.500000 5,359.38 0.00 0.00 140,250.00
Base 93.500000 5,359.38 0.00 0.00 140,250.00
12 Aug 2011 17 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
50,000.000 1.000000 Local 97.250000 1,847.22 0.00 0.00 48,625.00
Base 97.250000 1,847.22 0.00 0.00 48,625.00
852060AT9 Total
200,000.000 Local 7,206.60 0.00 0.00 188,875.00
Base 7,206.60 0.00 0.00 188,875.00
852061AF7 SPRINT NEXTEL CORP 8.375% 15 Aug 2017 03 Aug 2011 08 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
50,000.000 1.000000 Local 107.000000 2,012.33 0.00 0.00 53,500.00
Base 107.000000 2,012.33 0.00 0.00 53,500.00
03 Aug 2011 08 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
100,000.000 1.000000 Local 106.750000 4,024.65 0.00 0.00 106,750.00
Base 106.750000 4,024.65 0.00 0.00 106,750.00
03 Aug 2011 08 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
25,000.000 1.000000 Local 106.875000 1,006.16 0.00 0.00 26,718.75
Base 106.875000 1,006.16 0.00 0.00 26,718.75
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05 Aug 2011 10 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
100,000.000 1.000000 Local 103.750000 4,071.18 0.00 0.00 103,750.00
Base 103.750000 4,071.18 0.00 0.00 103,750.00
852061AF7 Total
275,000.000 Local 11,114.32 0.00 0.00 290,718.75
Base 11,114.32 0.00 0.00 290,718.75
870755AB1 SWIFT SERVICES HLDGS INC 10% 15 Nov 2018 09 Aug 2011 12 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
50,000.000 1.000000 Local 103.000000 1,208.33 0.00 0.00 51,500.00
Base 103.000000 1,208.33 0.00 0.00 51,500.00
11 Aug 2011 16 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
175,000.000 1.000000 Local 99.500000 4,423.61 0.00 0.00 174,125.00
Base 99.500000 4,423.61 0.00 0.00 174,125.00
870755AB1 Total
225,000.000 Local 5,631.94 0.00 0.00 225,625.00
Base 5,631.94 0.00 0.00 225,625.00
87612BAF9 TARGA RES PARTNERS LP 7.875% 15 Oct 2018 15 Aug 2011 15 Aug 2011 EXCHANGE OFFER (NON CASH) USb/DTC
250,000.000 1.000000 Local 100.000000 6,562.50 0.00 0.00 250,000.00
Base 100.000000 6,562.50 0.00 0.00 250,000.00
883435AJ8 THERMADYNE HOLDINGS CORP 9% 15 Dec 2017 01 Aug 2011 02 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
350,000.000 1.000000 Local 100.475285 4,025.00 0.00 0.00 351,663.50
Base 100.475285 4,025.00 0.00 0.00 351,663.50
911365AW4 UNITED RENTALS NORTH AMER INC  8.375% 15 Sep 2020 15 Aug 2011 18 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
150,000.000 1.000000 Local 94.000000 5,339.06 0.00 0.00 141,000.00
Base 94.000000 5,339.06 0.00 0.00 141,000.00
914906AK8 UNIVISION COMMUNICATIONS 8.5% 15 May 2021 09 Aug 2011 12 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
37,000.000 1.000000 Local 85.500000 760.04 0.00 0.00 31,635.00
Base 85.500000 760.04 0.00 0.00 31,635.00
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09 Aug 2011 12 Aug 2011 JPMORGAN SECURITIES INC uUSb/DTC
100,000.000 1.000000 Local 86.000000 2,054.17 0.00 0.00 86,000.00
Base 86.000000 2,054.17 0.00 0.00 86,000.00
914906AKS Total
137,000.000 Local 2,814.21 0.00 0.00 117,635.00
Base 2,814.21 0.00 0.00 117,635.00
952355AK1 WEST CORP 7.875% 15 Jan 2019 24 Aug 2011 30 Aug 2011 6 EXCHANGE OFFER (NON CASH) USD/DTC
325,000.000 1.000000 Local 100.000000 7,038.28 0.00 0.00 325,000.00
Base 100.000000 7,038.28 0.00 0.00 325,000.00
98375NAA8 XM SATELLITE RADIO INC 13% 01 Aug 2014 17 Aug 2011 22 Aug 2011 RBC CAPITAL MARKETS uUSD/DTC
25,000.000 1.000000 Local 114.125000 189.58 0.00 0.00 28,531.25
Base 114.125000 189.58 0.00 0.00 28,531.25
98375YAZ9 XM SATELLITE RADIO INC 7.625% 01 Nov 2018 09 Aug 2011 12 Aug 2011 RBC CAPITAL MARKETS uUSD/DTC
125,000.000 1.000000 Local 100.000000 2,674.05 0.00 0.00 125,000.00
Base 100.000000 2,674.05 0.00 0.00 125,000.00
US DOLLAR Total
16,049,440.000 Local 304,008.01 0.00 0.00 15,441,019.51
Base 304,008.01 0.00 0.00 15,441,019.51
FIXED INCOME Total
16,049,440.000
Base 304,008.01 0.00 0.00 15,441,019.51
PURCHASE Total
22,035,372.240
Base 304,008.01 0.00 0.00 21,426,951.75
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CASH EQUIVALENTS

US DOLLAR

85749P9B9 STATE STRINSTL LIQUID RESVS 0.127% 31 Dec 2099 01 Aug 2011 01 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
209,791.100 1.000000 Local 100.000000 0.00 0.00 0.00 209,791.10
Base 100.000000 0.00 0.00 0.00 209,791.10

31 Dec 2099 09 Aug 2011 09 Aug 2011 STATE STREET BANK AND TRUST uUSD/CSW
1,527,566.610 1.000000 Local 100.000000 0.00 0.00 0.00 1,627,566.61
Base 100.000000 0.00 0.00 0.00 1,627,566.61

85749P9B9 STATE STRINSTL LIQUID RESVS 0.120% 31 Dec 2099 12 Aug 2011 12 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
2,750,305.630 1.000000 Local 100.000000 0.00 0.00 0.00 2,750,305.63
Base 100.000000 0.00 0.00 0.00 2,750,305.63

85749P9B9 STATE STR INSTL LIQUID RESVS 0.132% 31 Dec 2099 16 Aug 2011 16 Aug 2011 STATE STREET BANK AND TRUST uUSD/CSW
641,144.150 1.000000 Local 100.000000 0.00 0.00 0.00 641,144.15
Base 100.000000 0.00 0.00 0.00 641,144.15

31 Dec 2099 17 Aug 2011 17 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
1,228,055.740 1.000000 Local 100.000000 0.00 0.00 0.00 1,228,055.74
Base 100.000000 0.00 0.00 0.00 1,228,055.74

85749P9B9 STATE STR INSTL LIQUID RESVS 0.101% 31 Dec 2099 18 Aug 2011 18 Aug 2011 STATE STREET BANK AND TRUST uSD/CSW
876,003.990 1.000000 Local 100.000000 0.00 0.00 0.00 876,003.99
Base 100.000000 0.00 0.00 0.00 876,003.99

85749P9B9 STATE STRINSTL LIQUID RESVS 0.117% 31 Dec 2099 25 Aug 2011 25 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
1,406.250 1.000000 Local 100.000000 0.00 0.00 0.00 1,406.25
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Base 100.000000 0.00 0.00 0.00 1,406.25
31 Dec 2099 30 Aug 2011 30 Aug 2011 STATE STREET BANK AND TRUST USD/CSW
64,526.040 1.000000 Local 100.000000 0.00 0.00 0.00 64,526.04
Base 100.000000 0.00 0.00 0.00 64,526.04
85749P9B9 Total
7,298,799.510 Local 0.00 0.00 0.00 7,298,799.51
Base 0.00 0.00 0.00 7,298,799.51
US DOLLAR Total
7,298,799.510 Local 0.00 0.00 0.00 7,298,799.51
Base 0.00 0.00 0.00 7,298,799.51
CASH EQUIVALENTS Total
7,298,799.510
Base 0.00 0.00 0.00 7,298,799.51
FIXED INCOME
US DOLLAR
00165AAC2 AMC ENTERTAINMENT HOLDIN 9.75% 01 Dec 2020 29 Jul 2011 01 Aug 2011 3 EXCHANGE OFFER (NON CASH) USD/DTC
675,000.000 1.000000 Local 100.760185 10,603.13 0.00 0.00 680,131.25
Base 100.760185 10,603.13 0.00 0.00 680,131.25
00828DAM3 AFFINION GROUP INC 7.875% 15 Dec 2018 23 Aug 2011 24 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
300,000.000 1.000000 Local 99.316493 4,462.50 0.00 0.00 297,949.48
Base 99.316493 4,462.50 0.00 0.00 297,949.48
008294AA8 AFFINION GROUP HOLDINGS 11.625% 15 Nov 201 23 Aug 2011 24 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
725,000.000 1.000000 Local 98.890055 22,943.23 0.00 0.00 716,952.90
Base 98.890055 22,943.23 0.00 0.00 716,952.90
021332AA9 ALTA MESA HLDGS FINANCE 9.625% 15 Oct 2018 11 Aug 2011 12 Aug 2011 1 EXCHANGE OFFER (NON CASH) uUSb/DTC
350,000.000 1.000000 Local 99.358920 10,854.86 0.00 0.00 347,756.22
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Units/Original Face

Base 99.358920 10,854.86 0.00 0.00 347,756.22

02635PTFO AMERICAN GEN FIN CORP MTN 5.625% 17 Aug 2011 09 Aug 2011 12 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
50,000.000 1.000000 Local 99.937500 1,367.19 0.00 0.00 49,968.75
Base 99.937500 1,367.19 0.00 0.00 49,968.75

043436AJ3 ASBURY AUTOMOTIVE GROUP 8.375% 15 Nov 2020 12 Aug 2011 17 Aug 2011 5 EXCHANGE OFFER (NON CASH) USD/DTC
125,000.000 1.000000 Local 100.000000 2,529.95 0.00 0.00 125,000.00
Base 100.000000 2,529.95 0.00 0.00 125,000.00

053810AA5 AVIV HEALTHCARE PROPERTI 7.75% 15 Feb 2019 22 Aug 2011 EXCHANGE OFFER (NON CASH) USD/DTC
175,000.000 1.000000 Local 101.520342 263.72 0.00 0.00 177,660.60
Base 101.520342 263.72 0.00 0.00 177,660.60

22 Aug 2011 CANCEL EXCHANGE OFFER (NON CASH) USD/DTC
-175,000.000 1.000000 Local 101.520342 -263.72 0.00 0.00 -177,660.60
Base 101.520342 -263.72 0.00 0.00 -177,660.60

22 Aug 2011 23 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
175,000.000 1.000000 Local 101.520342 263.72 0.00 0.00 177,660.60
Base 101.520342 263.72 0.00 0.00 177,660.60

053810AAS5 Total

175,000.000 Local 263.72 0.00 0.00 177,660.60
Base 263.72 0.00 0.00 177,660.60

060505DR2 BANK OF AMERICA CORP 8% 29 Dec 2049 25 Aug 2011 30 Aug 2011 GOLDMAN SACHS + CO uUSD/DTC
25,000.000 1.000000 Local 91.500000 166.67 0.00 0.00 22,875.00
Base 91.500000 166.67 0.00 0.00 22,875.00

25 Aug 2011 30 Aug 2011 GOLDMAN SACHS + CO USD/DTC
25,000.000 1.000000 Local 94.250000 166.67 0.00 0.00 23,562.50
Base 94.250000 166.67 0.00 0.00 23,562.50

25 Aug 2011 30 Aug 2011 MORGAN STANLEY CO INCORPORATED USD/DTC
25,000.000 1.000000 Local 93.000000 166.67 0.00 0.00 23,250.00

Page 105 Books Closed Prepared by State Street



Sales Report by Report Date

August 1, 2011 to August 31, 2011

COMMON B HIGH YIELD NOMURA
NOMURA ASSET MANAGEMENT U.S.A.

View Date:

FUND:

NJEL
September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
Base 93.000000 166.67 0.00 0.00 23,250.00
060505DR2 Total

75,000.000 Local 500.01 0.00 0.00 69,687.50
Base 500.01 0.00 0.00 69,687.50

06646VAB4 BANKRATE INC 11.75% 15 Jul 2015 28 Jul 2011 01 Aug 2011 4 EXCHANGE OFFER (NON CASH) uUSD/DTC
244,000.000 1.000000 Local 99.565918 1,035.31 0.00 0.00 242,940.84
Base 99.565918 1,035.31 0.00 0.00 242,940.84

109178AF0 BRIGHAM EXPLORATION CO 6.875% 01 Jun 2019 10 Aug 2011 15 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
275,000.000 1.000000 Local 98.625000 4,516.49 0.00 0.00 271,218.75
Base 98.625000 4,516.49 0.00 0.00 271,218.75

12046QAA1 BUMBLE BEE HOLDCO SCA 9.625% 15 Mar 2018 01 Aug 2011 04 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
25,000.000 1.000000 Local 92.000000 962.50 0.00 0.00 23,000.00
Base 92.000000 962.50 0.00 0.00 23,000.00

121579AF3 BURLINGTON COAT FACTORY 10% 15 Feb 2019 02 Aug 2011 05 Aug 2011 DEUTSCHE BANK SECURITIES INC uUSb/DTC
100,000.000 1.000000 Local 99.750000 4,472.22 0.00 0.00 99,750.00
Base 99.750000 4,472.22 0.00 0.00 99,750.00

12429WAA5 BWAY PARENT COMPANY INC 10.125% 01 Nov 201 25 Aug 2011 26 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
343,162.000 1.000000 Local 97.541397 11,002.63 0.00 0.00 334,725.01
Base 97.541397 11,002.63 0.00 0.00 334,725.01

12543DAF7 CHS CMNTY HEALTH SYS INC 8.875% 15 Jul 2015 01 Aug 2011 04 Aug 2011 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC
183,000.000 1.000000 Local 103.000000 857.18 0.00 0.00 188,490.00
Base 103.000000 857.18 0.00 0.00 188,490.00

05 Aug 2011 10 Aug 2011 GOLDMAN SACHS + CO uUSb/DTC
275,000.000 1.000000 Local 101.750000 1,694.88 0.00 0.00 279,812.50
Base 101.750000 1,694.88 0.00 0.00 279,812.50

18 Aug 2011 23 Aug 2011 JPMORGAN SECURITIES INC uUSD/DTC
75,000.000 1.000000 Local 100.750000 702.60 0.00 0.00 75,562.50
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Base 100.750000 702.60 0.00 0.00 75,562.50
12543DAF7 Total

533,000.000 Local 3,254.66 0.00 0.00 543,865.00
Base 3,254.66 0.00 0.00 543,865.00

12622KAA6 CPI INTERNATIONAL ACQ 8% 15 Feb 2018 18 Aug 2011 19 Aug 2011 1 EXCHANGE OFFER (NON CASH) uUSD/DTC
200,000.000 1.000000 Local 100.000000 133.33 0.00 0.00 200,000.00
Base 100.000000 133.33 0.00 0.00 200,000.00

145749AC1 CARROLS CORP 9% 15 Jan 2013 04 Aug 2011 05 Aug 2011 1 TENDER OFFER USD/DTC
175,000.000 1.000000 Local 97.375000 875.00 0.00 0.00 170,406.25
Base 97.375000 875.00 0.00 0.00 170,406.25

147446AQ1 CASE NEW HOLLAND INC 7.875% 01 Dec 2017 04 Aug 2011 10 Aug 2011 6 EXCHANGE OFFER (NON CASH) uUSb/DTC
325,000.000 1.000000 Local 103.954661 4,478.91 0.00 0.00 337,852.65
Base 103.954661 4,478.91 0.00 0.00 337,852.65

184502BF8 CLEAR CHANNEL COMMUNICATIONS 9% 01 Mar 2021 04 Aug 2011 10 Aug 2011 6 EXCHANGE OFFER (NON CASH) uUSb/DTC
700,000.000 1.000000 Local 99.680147 28,175.00 0.00 0.00 697,761.03
Base 99.680147 28,175.00 0.00 0.00 697,761.03

18538TAA7 CLEARWIRE COMM/FINANCE 12% 01 Dec 2015 19 Aug 2011 24 Aug 2011 UBS SECURITIES LLC USD/DTC
325,000.000 1.000000 Local 95.750000 8,991.67 0.00 0.00 311,187.50
Base 95.750000 8,991.67 0.00 0.00 311,187.50

18538TAD1 CLEARWIRE COMM/FINANCE 12% 01 Dec 2017 01 Aug 2011 04 Aug 2011 UBS SECURITIES LLC uUSD/DTC
425,000.000 1.000000 Local 99.000000 8,925.00 0.00 0.00 420,750.00
Base 99.000000 8,925.00 0.00 0.00 420,750.00

21036PAG3 CONSTELLATION BRANDS INC 8.375% 15 Dec 2014 10 Aug 2011 15 Aug 2011 JEFFERIES+ COMPANY INC uUSD/DTC
150,000.000 1.000000 Local 111.000000 2,093.75 0.00 0.00 166,500.00
Base 111.000000 2,093.75 0.00 0.00 166,500.00

226566AM9 CRICKET COMMUNICATIONS | 7.75% 15 Oct 2020 03 Aug 2011 08 Aug 2011 MORGAN STANLEY CO INCORPORATED USD/DTC
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
50,000.000 1.000000 Local 95.500000 1,216.32 0.00 0.00 47,750.00
Base 95.500000 1,216.32 0.00 0.00 47,750.00
03 Aug 2011 08 Aug 2011 BNP PARIBAS SECURITIES CORP./FIXED USD/DTC
50,000.000 1.000000 Local 95.500000 1,216.32 0.00 0.00 47,750.00
Base 95.500000 1,216.32 0.00 0.00 47,750.00
226566AM9 Total
100,000.000 Local 2,432.64 0.00 0.00 95,500.00
Base 2,432.64 0.00 0.00 95,500.00
242370AB0 DEAN FOODS CO 9.75% 15 Dec 2018 03 Aug 2011 04 Aug 2011 1 EXCHANGE OFFER (NON CASH) uUSb/DTC
225,000.000 1.000000 Local 100.000000 2,925.00 0.00 0.00 225,000.00
Base 100.000000 2,925.00 0.00 0.00 225,000.00
302203AA2 EXPRO FINANCE LUXEMBOURG 8.5% 15 Dec 2016 01 Aug 2011 04 Aug 2011 GOLDMAN SACHS + CO USD/DTC
150,000.000 1.000000 Local 100.000000 1,735.42 0.00 0.00 150,000.00
Base 100.000000 1,735.42 0.00 0.00 150,000.00
319963AP9 FIRST DATA CORP 9.875% 24 Sep 2015 05 Aug 2011 10 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
250,000.000 1.000000 Local 99.375000 8,914.93 0.00 0.00 248,437.50
Base 99.375000 8,914.93 0.00 0.00 248,437.50
319963AT1 FIRST DATA CORPORATION 10.55% 24 Sep 2015 03 Aug 2011 08 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
75,000.000 1.000000 Local 103.000000 0.00 0.00 0.00 77,250.00
Base 103.000000 0.00 0.00 0.00 77,250.00
03 Aug 2011 08 Aug 2011 JPMORGAN SECURITIES INC USb/DTC
50,000.000 1.000000 Local 103.500000 0.00 0.00 0.00 51,750.00
Base 103.500000 0.00 0.00 0.00 51,750.00
319963AT1 Total
125,000.000 Local 0.00 0.00 0.00 129,000.00
Base 0.00 0.00 0.00 129,000.00
36155WAG1 GCIINC 6.75% 01 Jun 2021 12 Aug 2011 15 Aug 2011 3 EXCHANGE OFFER (NON CASH) USD/DTC
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
25,000.000 1.000000 Local 100.000000 384.38 0.00 0.00 25,000.00
Base 100.000000 384.38 0.00 0.00 25,000.00
361990AB0O GWR OPERATING PARTNERSHIP 10.875% 01 Apr 201 03 Aug 2011 08 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
50,000.000 1.000000 Local 108.500000 1,918.23 0.00 0.00 54,250.00
Base 108.500000 1,918.23 0.00 0.00 54,250.00
37990VAC9 GLOBAL AVIATION HLDG INC 14% 15 Aug 2013 04 Aug 2011 09 Aug 2011 JEFFERIES+ COMPANY INC USD/DTC
25,000.000 1.000000 Local 95.000000 1,691.67 0.00 0.00 23,750.00
Base 95.000000 1,691.67 0.00 0.00 23,750.00
29 Jul 2011 03 Aug 2011 5 TENDER OFFER uUSb/DTC
3,000.000 1.000000 Local 100.000000 196.00 0.00 0.00 3,000.00
Base 100.000000 196.00 0.00 0.00 3,000.00
37990VAC9 Total
28,000.000 Local 1,887.67 0.00 0.00 26,750.00
Base 1,887.67 0.00 0.00 26,750.00
404119AF6 HCA INC 6.3% 01 0Oct 2012 17 Aug 2011 22 Aug 2011 PERSHING LLC USD/DTC
275,000.000 1.000000 Local 101.375000 6,785.63 0.00 0.00 278,781.25
Base 101.375000 6,785.63 0.00 0.00 278,781.25
404121AC9 HCA INC 6.5% 15 Feb 2020 02 Aug 2011 05 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
50,000.000 1.000000 Local 100.250000 36.11 0.00 0.00 50,125.00
Base 100.250000 36.11 0.00 0.00 50,125.00
02 Aug 2011 05 Aug 2011 DEUTSCHE BANK SECURITIES INC USb/DTC
50,000.000 1.000000 Local 100.500000 36.11 0.00 0.00 50,250.00
Base 100.500000 36.11 0.00 0.00 50,250.00
02 Aug 2011 05 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC
50,000.000 1.000000 Local 100.500000 36.11 0.00 0.00 50,250.00
Base 100.500000 36.11 0.00 0.00 50,250.00
12 Aug 2011 17 Aug 2011 DEUTSCHE BANK SECURITIES INC uUSb/DTC
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50,000.000 1.000000 Local 100.000000 144.44 0.00 0.00 50,000.00
Base 100.000000 144.44 0.00 0.00 50,000.00
12 Aug 2011 17 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
25,000.000 1.000000 Local 99.750000 72.22 0.00 0.00 24,937.50
Base 99.750000 72.22 0.00 0.00 24,937.50
404121AC9 Total
225,000.000 Local 324.99 0.00 0.00 225,562.50
Base 324.99 0.00 0.00 225,562.50
404121AD7 HCA INC 7.5% 15 Feb 2022 03 Aug 2011 08 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
250,000.000 1.000000 Local 99.625000 364.58 0.00 0.00 249,062.50
Base 99.625000 364.58 0.00 0.00 249,062.50
41043FAJ8 HANGER ORTHOPEDIC GROUP 7.125% 15 Nov 2018 05 Aug 2011 10 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
125,000.000 1.000000 Local 100.250000 2,102.86 0.00 0.00 125,312.50
Base 100.250000 2,102.86 0.00 0.00 125,312.50
466112AF6 JBS USA LLC/JBS USA FINA 7.25% 01 Jun 2021 03 Aug 2011 08 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
125,000.000 1.000000 Local 97.625000 1,787.33 0.00 0.00 122,031.25
Base 97.625000 1,787.33 0.00 0.00 122,031.25
47009XAB5 JAGUAR LAND ROVER PLC 8.125% 15 May 2021 01 Aug 2011 04 Aug 2011 JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC
175,000.000 1.000000 Local 100.750000 2,962.24 0.00 0.00 176,312.50
Base 100.750000 2,962.24 0.00 0.00 176,312.50
494578AA5 KINDRED HEALTHCARE INC 8.25% 01 Jun 2019 01 Aug 2011 04 Aug 2011 BNP PARIBAS SECURITIES CORP./FIXED USD/DTC
250,000.000 1.000000 Local 94.500000 3,609.38 0.00 0.00 236,250.00
Base 94.500000 3,609.38 0.00 0.00 236,250.00
01 Aug 2011 04 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
200,000.000 1.000000 Local 94.250000 2,887.50 0.00 0.00 188,500.00
Base 94.250000 2,887.50 0.00 0.00 188,500.00
494578AAS5 Total
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450,000.000 Local 6,496.88 0.00 0.00 424,750.00
Base 6,496.88 0.00 0.00 424,750.00

536022AG1 LINN ENERGY LLC/FIN CORP 6.5% 15 May 2019 05 Aug 2011 10 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
25,000.000 1.000000 Local 97.500000 392.71 0.00 0.00 24,375.00
Base 97.500000 392.71 0.00 0.00 24,375.00

682129AD3 OMNOVA SOLUTIONS INC 7.875% 01 Nov 2018 22 Aug 2011 EXCHANGE OFFER (NON CASH) uUSD/DTC
125,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 125,000.00
Base 100.000000 0.00 0.00 0.00 125,000.00

22 Aug 2011 CANCEL EXCHANGE OFFER (NON CASH) uUSb/DTC
-125,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 -125,000.00
Base 100.000000 0.00 0.00 0.00 -125,000.00

22 Aug 2011 26 Aug 2011 4 EXCHANGE OFFER (NON CASH) uUSD/DTC
125,000.000 1.000000 Local 100.000000 3,035.16 0.00 0.00 125,000.00
Base 100.000000 3,035.16 0.00 0.00 125,000.00

682129AD3 Total

125,000.000 Local 3,035.16 0.00 0.00 125,000.00
Base 3,035.16 0.00 0.00 125,000.00

683797AA2 OPPENHEIMER HOLDINGS INC 8.75% 15 Apr 2018 09 Aug 2011 10 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
200,000.000 1.000000 Local 101.312500 5,687.50 0.00 0.00 202,625.00
Base 101.312500 5,687.50 0.00 0.00 202,625.00

68385BAA5 OPTI CANADA INC 9% 15 Dec 2012 18 Aug 2011 23 Aug 2011 MORGAN STANLEY CO INCORPORATED uUSb/DTC
150,000.000 1.000000 Local 101.500000 2,550.00 0.00 0.00 152,250.00
Base 101.500000 2,550.00 0.00 0.00 152,250.00

700677AM9 PARK OHIO INDUSTRIES INC 8.125% 01 Apr 2021 03 Aug 2011 04 Aug 2011 1 EXCHANGE OFFER (NON CASH) USb/DTC
75,000.000 1.000000 Local 100.000000 1,963.54 0.00 0.00 75,000.00
Base 100.000000 1,963.54 0.00 0.00 75,000.00
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745310AC6 PUGET ENERGY INC 6% 01 Sep 2021 10 Aug 2011 16 Aug 2011 6 EXCHANGE OFFER (NON CASH) USD/DTC
275,000.000 1.000000 Local 100.000000 3,070.83 0.00 0.00 275,000.00
Base 100.000000 3,070.83 0.00 0.00 275,000.00
760943AM2 RES CARE INC 10.75% 15 Jan 2019 02 Aug 2011 05 Aug 2011 JPMORGAN SECURITIES INC USD/DTC
150,000.000 1.000000 Local 105.250000 895.83 0.00 0.00 157,875.00
Base 105.250000 895.83 0.00 0.00 157,875.00
767754BTO0 RITE AID CORP 9.5% 15 Jun 2017 05 Aug 2011 10 Aug 2011 BARCLAYS CAPITAL INC. USD/DTC
110,000.000 1.000000 Local 87.250000 1,596.53 0.00 0.00 95,975.00
Base 87.250000 1,596.53 0.00 0.00 95,975.00
80402RAA4 SATMEX ESCROW SA DE CV 9.5% 15 May 2017 03 Aug 2011 08 Aug 2011 JEFFERIES+ COMPANY INC USD/DTC
175,000.000 1.000000 Local 102.500000 4,294.79 0.00 0.00 179,375.00
Base 102.500000 4,294.79 0.00 0.00 179,375.00
81180WAA9 SEAGATE HDD CAYMAN 6.875% 01 May 2020 05 Aug 2011 MANDATORYEXCHANGE NON CASH USD/DTC
775,000.000 1.000000 Local 98.486970 13,912.33 0.00 0.00 763,274.02
Base 98.486970 13,912.33 0.00 0.00 763,274.02
05 Aug 2011 CANCEL MANDATORYEXCHANGE NON CASH USD/DTC
-775,000.000 1.000000 Local 98.486970 -13,912.33 0.00 0.00 -763,274.02
Base 98.486970 -13,912.33 0.00 0.00 -763,274.02
05 Aug 2011 08 Aug 2011 MANDATORYEXCHANGE NON CASH USD/DTC
775,000.000 1.000000 Local 98.486970 13,912.33 0.00 0.00 763,274.02
Base 98.486970 13,912.33 0.00 0.00 763,274.02
81180WAAO9 Total
775,000.000 Local 13,912.33 0.00 0.00 763,274.02
Base 13,912.33 0.00 0.00 763,274.02
823777AF4 SHERIDAN GROUP INC/THE 12.5% 15 Apr 2014 02 Aug 2011 03 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
125,000.000 1.000000 Local 94.508208 4,644.10 0.00 0.00 118,135.26
Base 94.508208 4,644.10 0.00 0.00 118,135.26
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82967NADO SIRIUS XM RADIO INC 8.75% 01 Apr 2015 15 Aug 2011 18 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
400,000.000 1.000000 Local 109.250000 13,319.44 0.00 0.00 437,000.00
Base 109.250000 13,319.44 0.00 0.00 437,000.00
83545GAG7 SONIC AUTOMOTIVE INC 8.625% 15 Aug 2013 16 Aug 2011 CALLED BONDS uUSb/DTC
23,000.000 1.000000 Local 99.976043 5.51 0.00 0.00 22,994.49
Base 99.976043 5.51 0.00 0.00 22,994.49
16 Aug 2011 CANCEL CALLED BONDS USD/DTC
-23,000.000 1.000000 Local 99.976043 -5.51 0.00 0.00 -22,994.49
Base 99.976043 -5.51 0.00 0.00 -22,994.49
16 Aug 2011 16 Aug 2011 CALLED BONDS USD/DTC
23,000.000 1.000000 Local 100.000000 5.51 0.00 0.00 23,000.00
Base 100.000000 5.51 0.00 0.00 23,000.00
83545GAGT7 Total
23,000.000 Local 5.51 0.00 0.00 23,000.00
Base 5.51 0.00 0.00 23,000.00
869237AE7 SUSSER HOLDINGS + FINANC 8.5% 15 May 2016 16 Aug 2011 19 Aug 2011 BANK OF AMERICA SECURITIES LLC USD/DTC
650,000.000 1.000000 Local 104.625000 14,426.39 0.00 0.00 680,062.50
Base 104.625000 14,426.39 0.00 0.00 680,062.50
87255MAA8 TL ACQUISITIONS INC 10.5% 15 Jan 2015 02 Aug 2011 05 Aug 2011 MORGAN STANLEY CO INCORPORATED USD/DTC
225,000.000 1.000000 Local 85.000000 1,312.50 0.00 0.00 191,250.00
Base 85.000000 1,312.50 0.00 0.00 191,250.00
87612BAE2 TARGA RESOURCES PARTNERS 7.875% 15 Oct 2018 15 Aug 2011 15 Aug 2011 EXCHANGE OFFER (NON CASH) USD/DTC
250,000.000 1.000000 Local 100.000000 6,562.50 0.00 0.00 250,000.00
Base 100.000000 6,562.50 0.00 0.00 250,000.00
878742AJ4 TECK CORPORATION 9.75% 15 May 2014 17 Aug 2011 22 Aug 2011 PERSHING LLC USD/DTC
372,000.000 1.000000 Local 120.375000 9,772.75 0.00 0.00 447,795.00
Base 120.375000 9,772.75 0.00 0.00 447,795.00
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Sales Report by Report Date COMMON B HIGH YIELD NOMURA
NOMURA ASSET MANAGEMENT USS.A.

FUND:  NJEL STATE STREET.

August 1, 2011 to August 31, 2011 View Date:  September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

883435AG4 THERMADYNE HLDGS CORP 9% 15 Dec 2017 01 Aug 2011 02 Aug 2011 1 EXCHANGE OFFER (NON CASH) USD/DTC
350,000.000 1.000000 Local 100.475285 4,025.00 0.00 0.00 351,663.50
Base 100.475285 4,025.00 0.00 0.00 351,663.50

94106LAT6 WASTE MANAGEMENT INC 6.375% 11 Mar 2015 17 Aug 2011 22 Aug 2011 BANK OF AMERICA SECURITIES LLC uUSD/DTC
25,000.000 1.000000 Local 115.724000 712.76 0.00 0.00 28,931.00
Base 115.724000 712.76 0.00 0.00 28,931.00

952355AJ4 WEST CORP 7.875% 15 Jan 2019 24 Aug 2011 30 Aug 2011 6 EXCHANGE OFFER (NON CASH) USD/DTC
325,000.000 1.000000 Local 100.000000 7,038.28 0.00 0.00 325,000.00
Base 100.000000 7,038.28 0.00 0.00 325,000.00

US DOLLAR Total

13,678,162.000 Local 272,682.29 0.00 0.00 13,744,400.01
Base 272,682.29 0.00 0.00 13,744,400.01

FIXED INCOME Total

13,678,162.000
Base 272,682.29 0.00 0.00 13,744,400.01

SALES Total

20,976,961.510
Base 272,682.29 0.00 0.00 21,043,199.52
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Currency Summary

Purchase and Sales by Report Date

August 1, 2011 to August 31, 2011

COMMON B TIPS

NJ DIVISION OF INVESTMENT
FUND: NJBQ

View Date: September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
FIXED INCOME
724,506,000.000 Local 622,442.05 0.00 0.00 809,720,477.84
700,000,000.000 Base 622,442.05 0.00 0.00 809,720,477.84
TRADES: 26
CANCELS: 12
US DOLLAR Total
724,506,000.000 Local 622,442.05 0.00 0.00 809,720,477.84
700,000,000.000 Base 622,442.05 0.00 0.00 809,720,477.84
TRADES: 26
CANCELS: 12
SALES Total
724,506,000.000 Base 622,442.05 0.00 0.00 809,720,477.84
700,000,000.000
TRADES: 26
CANCELS: 12
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Purchase Report by Report Date COMIHOINS ELANISIBOLIN A OIN B
c S NJ DIVISION OF INVESTMENT
urrenc umima
y Ty FUND:  NJBX STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
15,982,095.000 Local 0.00 0.00 0.00 15,982,095.00
Base 0.00 0.00 0.00 15,982,095.00
TRADES:
CANCELS: 0
US DOLLAR Total
15,982,095.000 Local 0.00 0.00 0.00 15,982,095.00
Base 0.00 0.00 0.00 15,982,095.00
TRADES: 1
CANCELS: 0
PURCHASE Total e
15,982,095.000 Base 0.00 0.00 0.00 15,982,095.00
TRADES:
CANCELS: 0
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Currency Summary

Purchase and Sales by Report Date

August 1, 2011 to August 31, 2011

COMMON B BANK LOAN FUNDS

NJ DIVISION OF INVESTMENT
FUND:  NJBX

View Date: September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
FIXED INCOME
797,875,000.000 Local 2,549,137.53 0.00 0.00 821,836,291.50
Base 2,549,137.53 0.00 0.00 821,836,291.50
TRADES: 48
CANCELS: 4
US DOLLAR Total
797,875,000.000 Local 2,549,137.53 0.00 0.00 821,836,291.50
Base 2,549,137.53 0.00 0.00 821,836,291.50
TRADES: 48
CANCELS: 4
PURCHASE Total
797,875,000.000 Base 2,549,137.53 0.00 0.00 821,836,291.50
TRADES: 48
CANCELS: 4
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Currency Summary

Purchase and Sales by Report Date

COMMON B HIGH GRADE
NJ DIVISION OF INVESTMENT

FUND:  NJBY STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
FIXED INCOME
74,000,000.000 Local 1,395,892.36 0.00 0.00 79,123,660.00
Base 1,395,892.36 0.00 0.00 79,123,660.00
TRADES:
CANCELS:
US DOLLAR Total
74,000,000.000 Local 1,395,892.36 0.00 0.00 79,123,660.00
Base 1,395,892.36 0.00 0.00 79,123,660.00
TRADES: 8
CANCELS: 0
SALES Total
74,000,000.000 Base 1,395,892.36 0.00 0.00 79,123,660.00
TRADES: 8
CANCELS: 0
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Purchase Report by Report Date

COMMON B MID GRADE LOGAN

CLIENT MANAGED
Currency Summary FUND:  NJDF ST ATE STREET
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
CASH EQUIVALENTS
415,980.460 Local 0.00 0.00 2,280.34 415,980.46
Base 0.00 0.00 2,280.34 415,980.46
TRADES:
CANCELS:
FIXED INCOME
34,811,000.000 Local 798,473.01 0.00 0.00 36,435,488.61
Base 798,473.01 0.00 0.00 36,435,488.61
TRADES: 90
CANCELS: 2
US DOLLAR Total
35,226,980.460 Local 798,473.01 0.00 2,280.34 36,851,469.07
Base 798,473.01 0.00 2,280.34 36,851,469.07
TRADES: 93
CANCELS: 2
PURCHASE Total
35,226,980.460 Base 798,473.01 0.00 2,280.34 36,851,469.07
TRADES: 93
CANCELS: 2
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Currency Summary

Sales Report by Report Date

August 1, 2011 to August 31, 2011

COMMON B MID GRADE LOGAN

CLIENT MANAGED
FUND:

View Date: September 15, 2011

NJDF

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
CASH EQUIVALENTS
34,199,304.890 Local 0.00 0.00 0.00 34,199,304.89
Base 0.00 0.00 0.00 34,199,304.89
TRADES: 18
CANCELS: 0
FIXED INCOME
2,915,000.000 Local 44,464.49 0.00 0.00 3,019,556.25
Base 44,464.49 0.00 0.00 3,019,556.25
TRADES: 17
CANCELS: 1
US DOLLAR Total
37,114,304.890 Local 44,464.49 0.00 0.00 37,218,861.14
Base 44,464.49 0.00 0.00 37,218,861.14
TRADES: 35
CANCELS: 1
SALES Total
37,114,304.890 Base 44,464.49 0.00 0.00 37,218,861.14
TRADES: 35
CANCELS: 1
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Purchase Report by Report Date

COMMON B HIGH YIELD
CLIENT MANAGED

Currency Summary FUND: NJDG ST ATE STREET
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
FIXED INCOME
29,250,000.000 Local 479,930.83 0.00 0.00 30,277,719.32
Base 479,930.83 0.00 0.00 30,277,719.32
TRADES: 28
CANCELS: 1
US DOLLAR Total
29,250,000.000 Local 479,930.83 0.00 0.00 30,277,719.32
Base 479,930.83 0.00 0.00 30,277,719.32
TRADES: 28
CANCELS: 1
PURCHASE Total
29,250,000.000 Base 479,930.83 0.00 0.00 30,277,719.32
TRADES: 28
CANCELS: 1
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Currency Summary

Sales Report by Report Date

August 1, 2011 to August 31, 2011

COMMON B HIGH YIELD
CLIENT MANAGED

FUND:

View Date: September 15, 2011

NJDG

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
FIXED INCOME
3,250,000.000 Local 74,817.70 0.00 0.00 3,340,970.52
Base 74,817.70 0.00 0.00 3,340,970.52
TRADES:
CANCELS:
US DOLLAR Total
3,250,000.000 Local 74,817.70 0.00 0.00 3,340,970.52
Base 74,817.70 0.00 0.00 3,340,970.52
TRADES: 3
CANCELS: 0
SALES Total
3,250,000.000 Base 74,817.70 0.00 0.00 3,340,970.52
TRADES: 3
CANCELS: 0
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Purchase Report by Report Date

COMMON B US TREASURIES
CLIENT MANAGED

Currency Summa .
y ry FUND:  NJDM STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
FIXED INCOME
600,000,000.000 Local 10,522,624.90 0.00 0.00 662,336,937.51
Base 10,522,624.90 0.00 0.00 662,336,937.51
TRADES: 16
CANCELS: 4
US DOLLAR Total
600,000,000.000 Local 10,522,624.90 0.00 0.00 662,336,937.51
Base 10,522,624.90 0.00 0.00 662,336,937.51
TRADES: 16
CANCELS: 4
PURCHASE Total
600,000,000.000 Base 10,522,624.90 0.00 0.00 662,336,937.51
TRADES: 16
CANCELS: 4
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Purchase Report by Report Date

COMMON B HIGH YIELD LOGAN
LOGAN CIRCLE PARTNERS, L.P.

Currency Summary FUND: NJEG ST ATE STREET
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
CASH EQUIVALENTS
848,700.360 Local 0.00 0.00 0.00 848,700.36
Base 0.00 0.00 0.00 848,700.36
TRADES: 6
CANCELS: 0
EQUITY
133.000 Local 0.00 0.00 0.00 2,492.50
Base 0.00 0.00 0.00 2,492.50
TRADES:
CANCELS:
FIXED INCOME
7,475,000.000 Local 182,675.02 0.00 0.00 7,615,928.39
Base 182,675.02 0.00 0.00 7,615,928.39
TRADES: 47
CANCELS: 1
US DOLLAR Total
8,323,833.360 Local 182,675.02 0.00 0.00 8,467,121.25
Base 182,675.02 0.00 0.00 8,467,121.25
TRADES: 59
CANCELS: 4
PURCHASE Total
8,323,833.360 Base 182,675.02 0.00 0.00 8,467,121.25
TRADES: 59
CANCELS: 4
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Currency Summary

Sales Report by Report Date

August 1, 2011 to August 31, 2011

COMMON B HIGH YIELD LOGAN

LOGAN CIRCLE PARTNERS, L.P.
FUND:  NJEG

View Date: September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
CASH EQUIVALENTS
4,985,709.220 Local 0.00 0.00 0.00 4,985,709.22
Base 0.00 0.00 0.00 4,985,709.22
TRADES: 11
CANCELS: 0
FIXED INCOME
4,645,000.000 Local 54,258.54 0.00 0.00 4,415,919.39
Base 54,258.54 0.00 0.00 4,415,919.39
TRADES: 26
CANCELS: 0
US DOLLAR Total
9,630,709.220 Local 54,258.54 0.00 0.00 9,401,628.61
Base 54,258.54 0.00 0.00 9,401,628.61
TRADES: 37
CANCELS: 0
SALES Total
9,630,709.220 Base 54,258.54 0.00 0.00 9,401,628.61
TRADES: 37
CANCELS: 0
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Purchase Report by Report Date

COMMON B HIGH YIELD POST
POST ADVISORY GROUP, LLC

Currency Summary FUND: NJEH ST ATE STREET
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
CASH EQUIVALENTS
4,404,987.340 Local 0.00 0.00 0.00 4,404,987.34
Base 0.00 0.00 0.00 4,404,987.34
TRADES: 10
CANCELS: 0
FIXED INCOME
9,371,658.000 Local 237,115.86 0.00 0.00 9,458,427.14
Base 237,115.86 0.00 0.00 9,458,427.14
TRADES: 20
CANCELS: 2
US DOLLAR Total
13,776,645.340 Local 237,115.86 0.00 0.00 13,863,414.48
Base 237,115.86 0.00 0.00 13,863,414.48
TRADES: 30
CANCELS: 2
PURCHASE Total
13,776,645.340 Base 237,115.86 0.00 0.00 13,863,414.48
TRADES: 30
CANCELS: 2
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Currency Summary

August 1, 2011 to August 31, 2011

Purchase and Sales by Report Date

COMMON B HIGH YIELD POST

POST ADVISORY GROUP, LLC
FUND:

September 15, 2011

NJEH

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
CASH EQUIVALENTS
5,335,883.500 Local 0.00 0.00 0.00 5,335,883.50
Base 0.00 0.00 0.00 5,335,883.50
TRADES:
CANCELS:
FIXED INCOME
8,804,000.000 Local 228,060.56 0.00 0.00 8,893,609.01
Base 228,060.56 0.00 0.00 8,893,609.01
TRADES: 13
CANCELS: 0
US DOLLAR Total
14,139,883.500 Local 228,060.56 0.00 0.00 14,229,492.51
Base 228,060.56 0.00 0.00 14,229,492.51
TRADES: 22
CANCELS: 0
SALES Total
14,139,883.500 Base 228,060.56 0.00 0.00 14,229,492.51
TRADES: 22
CANCELS: 0
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Purchase Report by Report Date

COMMON B HIGH YIELD PIMCO
PACIFIC INVESTMENT MGMT CO

Currency Summary FUND:  NJEJ STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
CASH EQUIVALENTS
8,428,050.340 Local 0.00 0.00 0.00 8,428,050.34
Base 0.00 0.00 0.00 8,428,050.34
TRADES: 11
CANCELS: 0
FIXED INCOME
8,950,000.000 Local 189,900.39 0.00 0.00 8,946,551.98
Base 189,900.39 0.00 0.00 8,946,551.98
TRADES: 24
CANCELS: 2
US DOLLAR Total
17,378,050.340 Local 189,900.39 0.00 0.00 17,374,602.32
Base 189,900.39 0.00 0.00 17,374,602.32
TRADES: 35
CANCELS: 2
PURCHASE Total
17,378,050.340 Base 189,900.39 0.00 0.00 17,374,602.32
TRADES: 35
CANCELS: 2
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Purchase and Sales by Report Date SOOI IBIRICISNAIILPIRIMED
PACIFIC INVESTMENT MGMT CO

Currency Summary FUND:  NJEJ STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
CASH EQUIVALENTS
6,047,156.700 Local 0.00 0.00 0.00 6,047,156.70
Base 0.00 0.00 0.00 6,047,156.70
TRADES:
CANCELS: 0
FIXED INCOME
11,752,969.000 Local 269,255.02 0.00 0.00 12,112,972.43
Base 269,255.02 0.00 0.00 12,112,972.43
TRADES: 17
CANCELS: 0
US DOLLAR Total
17,800,125.700 Local 269,255.02 0.00 0.00 18,160,129.13
Base 269,255.02 0.00 0.00 18,160,129.13
TRADES: 23
CANCELS: 0
SALES Total
17,800,125.700 Base 269,255.02 0.00 0.00 18,160,129.13
TRADES: 23
CANCELS: 0
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Purchase Report by Report Date SOMIOINSIRICIERAIELDINOLIINEE
NOMURA ASSET MANAGEMENT USS.A.

Currency Summary FUND:  NJEL ST ATE STREET
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
CASH EQUIVALENTS
5,985,932.240 Local 0.00 0.00 0.00 5,985,932.24
Base 0.00 0.00 0.00 5,985,932.24
TRADES: 13
CANCELS: 0
FIXED INCOME
16,049,440.000 Local 304,008.01 0.00 0.00 15,441,019.51
Base 304,008.01 0.00 0.00 15,441,019.51
TRADES: 126
CANCELS: 2
US DOLLAR Total
22,035,372.240 Local 304,008.01 0.00 0.00 21,426,951.75
Base 304,008.01 0.00 0.00 21,426,951.75
TRADES: 139
CANCELS: 2
PURCHASE Total
22,035,372.240 Base 304,008.01 0.00 0.00 21,426,951.75
TRADES: 139
CANCELS: 2
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Sales Report by Report Date COMMON B HIGH YIELD NOMURA
NOMURA ASSET MANAGEMENT U.S.A.

Currency Summary FUND:  NJEL ST ATE STREET
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
CASH EQUIVALENTS
7,298,799.510 Local 0.00 0.00 0.00 7,298,799.51
Base 0.00 0.00 0.00 7,298,799.51
TRADES:
CANCELS:
FIXED INCOME
13,678,162.000 Local 272,682.29 0.00 0.00 13,744,400.01
Base 272,682.29 0.00 0.00 13,744,400.01
TRADES: 72
CANCELS: 4
US DOLLAR Total
20,976,961.510 Local 272,682.29 0.00 0.00 21,043,199.52
Base 272,682.29 0.00 0.00 21,043,199.52
TRADES: 80
CANCELS: 4
SALES Total
20,976,961.510 Base 272,682.29 0.00 0.00 21,043,199.52
TRADES: 80
CANCELS: 4
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COMMON B TIPS

Sales Report by Report Date
NJ DIVISION OF INVESTMENT

Fund Summary FUND:  NJBQ STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
FIXED INCOME
724,506,000.000 Base 622,442.05 0.00 0.00 809,720,477.84
700,000,000.000 TRADES: 26
CANCELS: 12
SALES Total
724,506,000.000 Base 622,442.05 0.00 0.00 809,720,477.84
700,000,000.000 TRADES: 26
CANCELS: 12
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Purchase Report by Report Date COMIOINGS ELANISIBOIIN O B
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJBX STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
15,982,095.000 Base 0.00 0.00 0.00 15,982,095.00
TRADES: 1
CANCELS: 0
CPURCHASE Total
15,982,095.000 Base 0.00 0.00 0.00 15,982,095.00
TRADES: 1
CANCELS: 0
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Purchase Report by Report Date SOOI IDIICIE(C18- 1018
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJBY STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
FIXED INCOME
797,875,000.000 Base 2,549,137.53 0.00 0.00 821,836,291.50
TRADES: 48
CANCELS: 4
CPURCHASE Total
797,875,000.000 Base 2,549,137.53 0.00 0.00 821,836,291.50
TRADES: 48
CANCELS: 4
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Sales Report by Report Date SOOI IDIICIE(C18- 1018
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJBY STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
FIXED INCOME
74,000,000.000 Base 1,395,892.36 0.00 0.00 79,123,660.00
TRADES:
CANCELS:
CSALES Total
74,000,000.000 Base 1,395,892.36 0.00 0.00 79,123,660.00
TRADES: 8
CANCELS: 0
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Purchase Report by Report Date COMBAOIN 12 MTID GIRAIDIT ILO AN
CLIENT MANAGED
Fund Summary FUND: N]'DF ST AT‘E STREE‘T'
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
CASH EQUIVALENTS
415,980.460 Base 0.00 0.00 2,280.34 415,980.46
TRADES:
CANCELS:
FIXED INCOME
34,811,000.000 Base 798,473.01 0.00 0.00 36,435,488.61
TRADES: 90
CANCELS: 2
PURCHASE Total
35,226,980.460 Base 798,473.01 0.00 2,280.34 36,851,469.07
TRADES: 93
CANCELS: 2
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Sales Report by Report Date COMBAOIN 12 MTID GIRAIDIT ILO AN
CLIENT MANAGED
Fund Summary FUND: N]DF ST AT‘E STREE‘T'
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
CASH EQUIVALENTS
34,199,304.890 Base 0.00 0.00 0.00 34,199,304.89
TRADES: 18
CANCELS: 0
FIXED INCOME
2,915,000.000 Base 44,464.49 0.00 0.00 3,019,556.25
TRADES: 17
CANCELS: 1
SALES Total
37,114,304.890 Base 44,464.49 0.00 0.00 37,218,861.14
TRADES: 35
CANCELS: 1
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Purchase Report by Report Date SOMIMOINIBIRICISNRIIILD
CLIENT MANAGED
Fund Summary FUND:  NJDG STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
FIXED INCOME
29,250,000.000 Base 479,930.83 0.00 0.00 30,277,719.32
TRADES: 28
CANCELS: 1
CPURCHASE Total
29,250,000.000 Base 479,930.83 0.00 0.00 30,277,719.32
TRADES: 28
CANCELS: 1

Page 138 Books Closed Prepared by State Street



Sales Report by Report Date SOMIMOINIBIRICISNRIIILD
CLIENT MANAGED
Fund Summary FUND:  NJDG STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
FIXED INCOME
3,250,000.000 Base 74,817.70 0.00 0.00 3,340,970.52
TRADES:
CANCELS:
CSALES Total
3,250,000.000 Base 74,817.70 0.00 0.00 3,340,970.52
TRADES: 3
CANCELS: 0
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Purchase Report by Report Date SOOI 15 BTN E SIS
CLIENT MANAGED
Fund Summary FUND:  NJDM STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
FIXED INCOME
600,000,000.000 Base 10,522,624.90 0.00 0.00 662,336,937.51
TRADES: 16
CANCELS: 4
CPURCHASE Total
600,000,000.000 Base 10,522,624.90 0.00 0.00 662,336,937.51
TRADES: 16
CANCELS: 4
Books Closed Prepared by State Street
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Purchase Report by Report Date

Fund Summary

COMMON B HIGH YIELD LOGAN
LOGAN CIRCLE PARTNERS, L.P.

FUND:  NJEG

STATE STREET.

August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
CASH EQUIVALENTS
848,700.360 Base 0.00 0.00 0.00 848,700.36
TRADES:
CANCELS:
EQUITY
133.000 Base 0.00 0.00 0.00 2,492.50
TRADES:
CANCELS:
FIXED INCOME
7,475,000.000 Base 182,675.02 0.00 0.00 7,615,928.39
TRADES: 47
CANCELS: 1
PURCHASE Total
8,323,833.360 Base 182,675.02 0.00 0.00 8,467,121.25
TRADES: 59
CANCELS: 4
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Sales Report by Report Date COMMON B HIGH YIELD LOGAN
LOGAN CIRCLE PARTNERS, L.P.

Fund Summary FUND: N]EG ST AT‘E STREE‘T'
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
CASH EQUIVALENTS
4,985,709.220 Base 0.00 0.00 0.00 4,985,709.22
TRADES: 11
CANCELS: 0
FIXED INCOME
4,645,000.000 Base 54,258.54 0.00 0.00 4,415,919.39
TRADES: 26
CANCELS: 0
SALES Total
9,630,709.220 Base 54,258.54 0.00 0.00 9,401,628.61
TRADES: 37
CANCELS: 0
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COMMON B HIGH YIELD POST

Purchase Report by Report Date
POST ADVISORY GROUP, LLC

e L FUND:  NJEH STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

CASH EQUIVALENTS

4,404,987.340 Base 0.00 0.00 0.00 4,404,987.34
TRADES: 10
CANCELS: 0
FIXED INCOME
9,371,658.000 Base 237,115.86 0.00 0.00 9,458,427.14
TRADES: 20
CANCELS: 2
PURCHASE Total
13,776,645.340 Base 237,115.86 0.00 0.00 13,863,414.48
TRADES: 30
CANCELS: 2
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COMMON B HIGH YIELD POST

Sales Report by Report Date
POST ADVISORY GROUP, LLC

e L FUND:  NJEH STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

CASH EQUIVALENTS

5,335,883.500 Base 0.00 0.00 0.00 5,335,883.50
TRADES:
CANCELS:
FIXED INCOME
8,804,000.000 Base 228,060.56 0.00 0.00 8,893,609.01
TRADES: 13
CANCELS: 0
SALES Total
14,139,883.500 Base 228,060.56 0.00 0.00 14,229,492.51
TRADES: 22
CANCELS: 0
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COMMON B HIGH YIELD PIMCO

Purchase Report by Report Date
PACIFIC INVESTMENT MGMT CO

Fund Summary FUND: N]E] ST AT‘E STREE‘T'
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
CASH EQUIVALENTS
8,428,050.340 Base 0.00 0.00 0.00 8,428,050.34
TRADES: 11
CANCELS: 0
FIXED INCOME
8,950,000.000 Base 189,900.39 0.00 0.00 8,946,551.98
TRADES: 24
CANCELS: 2
PURCHASE Total
17,378,050.340 Base 189,900.39 0.00 0.00 17,374,602.32
TRADES: 35
CANCELS: 2
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Sales Report by Report Date COMMON B HIGH YIELD PIMCO
PACIFIC INVESTMENT MGMT CO

Fund Summary FUND: N]E] ST AT‘E STREE‘T'
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
CASH EQUIVALENTS
6,047,156.700 Base 0.00 0.00 0.00 6,047,156.70
TRADES:
CANCELS:
FIXED INCOME
11,752,969.000 Base 269,255.02 0.00 0.00 12,112,972.43
TRADES: 17
CANCELS: 0
SALES Total
17,800,125.700 Base 269,255.02 0.00 0.00 18,160,129.13
TRADES: 23
CANCELS: 0
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COMMON B HIGH YIELD NOMURA

Purchase Report by Report Date
NOMURA ASSET MANAGEMENT U S.A.

Fund Summary FUND: N]EL ST AT‘E STREE‘T'
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
CASH EQUIVALENTS
5,985,932.240 Base 0.00 0.00 0.00 5,985,932.24
TRADES: 13
CANCELS: 0
FIXED INCOME
16,049,440.000 Base 304,008.01 0.00 0.00 15,441,019.51
TRADES: 126
CANCELS: 2
PURCHASE Total
22,035,372.240 Base 304,008.01 0.00 0.00 21,426,951.75
TRADES: 139
CANCELS: 2
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COMMON B HIGH YIELD NOMURA

Sales Report by Report Date
NOMURA ASSET MANAGEMENT U S.A.

Fund Summary FUND: N]EL ST AT‘E STREE‘T'
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
CASH EQUIVALENTS
7,298,799.510 Base 0.00 0.00 0.00 7,298,799.51
TRADES:
CANCELS:
FIXED INCOME
13,678,162.000 Base 272,682.29 0.00 0.00 13,744,400.01
TRADES: 72
CANCELS: 4
SALES Total
20,976,961.510 Base 272,682.29 0.00 0.00 21,043,199.52
TRADES: 80
CANCELS: 4
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